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Henry Hub Natural Gas Spot Price
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& CME Group

How the world advances

Henry Hub Natural Gas Futures Quotes View another product..
Globex

Quotes Settlements Volume Time & Sales Contract Specs
Globex dpen Cutery | Globex Open Outcry Auto Refresh i
: : s
Futures Futures Oplions Options Pidai ) m

Market data is delayed by at least 10 minutes

Calendar

Margins

Month Options Charts Last Change  Prior Settle  Open High Low Volume  Hi/Low Limit Updated

09:00:24 CT

FEB 2015 OFT L | 2855 +0.060 2795 2815 2918 2795 32,083| 4.205/1.295
13 Jan 2015
09:00:26 CT

MAR 2015 il [t ] 2851 40,056 2795 2819 2911 2794 15,876/ 4.206 /1295
13 Jan 2015
09:00:26 CT

APR 2015 L 2831 +0.043 2802 2883 2798 10,664 | 4.288 11288
13 Jan 2015
¢ 09:00:03 CT

MAY 2015 Lt 25854 +0.046 2808 2834 2800 28102 3,636| 4.308 11.308
13 Jan 2015
% OPT B 3 5 y : 090024 CT

JUN 2015 +0.040 0 863 946 340 4.360/1.360
2 E& [t} 2900 2.860 286 2 2863 2340) 4.380 /1.3 13 Jan 2015
09:00:03 CT

JUL2015 [ oPT] 2958 +0.045 2913 . 923 72| 441311413
Ll 2023 2986 292 {8 iia00s
58:35 CT
AUG 2015 [oPT] Lt 29610 | +0037 2.924 2938 2991 2938 998| 4.4241 1424 i
| 13 Jan 2015
. 08:59:07 CT

SEP 2015 OPT £ +0.04 2.807 2918 2981b 4407 (1407
| 29472 0.040 2918 608| 4.40 T iote
y 08:59:24 CT

0CT 2015 Ll 2970 +0.038 2932 2930 3.007 2930 1,944 4.43211.432
13 Jan 2015
08:55:07 CT

NOV 2015 0 3072 +0.036 3.036 3.030 3103 3030 285/ 4.536 /1535 o

13 Jan 2015
8:59:.07 CT
DEC 2015 al | 3.260 +0.029 3.231 3248 3283b 3231 160| 473171731 . 2
13 Jan 2015
JAN 2016 (el ] 34002 +0.024 3.376 3386 3436b 3.386 285| 4.876/1.876 08:59:43 CT
13 Jan 2015
-1 08:54:44 CT

FEB 2016 DPT: ¥ +0.029 337 3.30: 3406 b 3.39; 123 4 87511875
0PT] B | sa0e 02 375 92 33902 23] 4 875 bl
D 08:55:38 CT

MAR 2016  0FT| [t 3.366 +0.025 3.341 3372 3372 3.366 407 484171841
13 Jan 2015
[ OPT] 08:5248 CT

APR 2016 DPT 238 +0.025 3213 3240 3240 3 52| 471311713
| 2 Gt o ¥ 13 Jan 2015
" 08:50:32 CT

MAY 2016 OPT i +0.01 21 235 3235 4 16| 4.719/1.719
[ 3.235 0.016 3.219 323 3235 5 A
4 orT B 5 . a 08:16:41CT

JUN 2016 | g +0.015 2E 327 327 32 4.755/1.755
. | 3270 0.0 3.256 270 0 70 2| 4755 e
OPT ; 08:16:36 CT

UL 2016 3.310 +0.015 3.205 1 31 31 3| 4795 11.795
[l 3.310 3310 3310 i i hnsie

\ OPT' ¢ A | 08:16:35 CT [—

AUG 2016 3.3 0.016 3.304 | K E 3. 3| 4804118604

Lt 20 - | 3a20 i 3320 3320 [ vt
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SEP 2016 ut ] 479111791 13 Jan 2015
OCT 2016 0PT} Ll | 3338 +0.022 3316 3330 3338 3330 | 3| 481671816 PR,
13 Jan 2015
06:57:13CT
NOV 2016 . ¥ 3.402 - . - 0 4.502/1.902
a 2180 13.Jan 2015
DEC 2016 [t ] 3620 +0.035 3585 3600 3620 3600 o 5085 /2.085 08:37:02CT
13 Jan 2015
JAN 2017 ] 3.756 +0.015 3741 756 3756 3756 2| 524112241 el
13 Jan 2015
08:17:35 CT
FEB 2017 3.745b +0.010 3736 3.745b - 0] 523512235
L 13 Jan 2015
08:34:43 CT
MAR 2017 sl 3680 b +0.005 3685 = 3650b - 31| 5.185/2.185
L} 13 Jan 2015
APR 2017 fut] 3493b | +0.008 3488 . 34931 : 31| 4988 /1988 0040 L,
13 Jan 2015
MAY 2017 [t - - 3490 - - - 0| 4.990/1.9%0 o il
13 Jan 2015
7:13CT
JUN 2017 | 3530b | +0.005 3525 35306 3 of 502512025  %83713C
13.Jan 2015
UL 2017 ] 350 | +0028 3562 3590 3500 3590 4| 506272082  0H1903CT
13 Jan 2015
AUG 2017 0PT m 3500 +0.019 3571 3590 3590 3590 4| 507172071 eI
13 Jan 2015
SEP 2017 0PT] ] 3.580 +0.020 3.560 3.580 3580 3580 3| 5,060 /2.060 e L
13 Jan 2015
06:5713CT
0cT2017 UEH - 3584 0| 5084 /2084
o £ 13 Jan 2015
06:57:13CT
NOV 2017 . < 3666 = % - j 4
L A1180:2 150 13 Jan 2015
06:5743CT
DEC 2017 OPT = 3836 . :
L | 0| 5:336/2.336 e
JAN 2018 UEH ul | 3980 +0.003 3977 3.980 3.980 3980 1| 547712477 Ra2126.C.
13 Jan 2015
06557113 CT
FEB 2018 il - - 3958 - - 0| 5.459 /2458
at / 13 Jan 2015
or2122CT
MAR 2018 OF s : 3.801 = % = 1| 5.401 /2401
u ) 13 Jan 2015
serzore | K L | . . 3841 g 1] 514112141 DIEZIeaLy
13 Jan 2015
MAY 2018 OPT : = 3,640 . & e i 06:57:13 CT
[t 0| 5.140/2.140 & doanis
JUN 2018 OPT i . 3670 4 5 o|saroszaz0|  ESTASCT
13 Jan 2015
06:57:13CT
JuL2018 4 . 3704 . - 3 0| 520412204
Lt 13 Jan 2015
F 06:57:13 CT
AUG 2018 . . 3716 : G 0| 5216/2216
o 5 13 Jan 2015
SEP 2018 B Jat] - - 3710 . b 3 0| 521072210 Re sl
12 Jan 2015
ocT 2018  OPT] Lt . - 3734 0523412234 GRS
13 Jan 2015
06:57:43 CT
NOV 2018 5 : 3816 . - -
L 0| 65.316/2.316 ]
DEC 2018 OPT - 3988 - 488/24 T
m Lt bty 13 Jan 2015
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(3CME Group

How the world advances

atural Gas Options (American) Settlements

Quotes Settlements Velume Time & Sales Contract Spacs

‘View another product..

Margins Calendar

Type:  American Options
Expiration: | par 2015

Trade Dale: yhrsday, 22 Jan 2015 (Prelim)

5869
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PTIONS (AMERICAN) SET
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TIONS (AMERICAN) SET
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@ CME Group

How the world advances

atural Gas Options (European) Settlements View another product..

Quoles Settlements Volume Time & Sales Contract Specs Margins Calendar

Type: European Options
Expiration: paar 2015

Trade Date:  1hceday, 22 Jan 2015 (Prelim)

Change Sattle Estimated V
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DPL's Natural Gas Hedge Portfolio

21 ;
LT $4.187  $4.174 $3.913

$3984  $4029 S3679  $2886  $3.696

$3831  $3858 gages 50093

. Heeriry Hub Curve et DPL Hedge Price == = 50% Hedge Target
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Delmarva Power & Light Company

Position Summary (Dth) and % Hedged as of

A

B

C

D

9/30/2014

G

H

J

K

Month/Yr

Citygate
Purchase Req

Storage
Injection

Storage
Withdrawl

Total Purchase

Req

Target 50%
Hedge Quantity

Hedge
Volume
Swaps

Hedge
Volume
Option

Total
Hedge
Volume

Hedge %
Based on
100% Options
& Swaps

Total
Unhedge
Volume

Unhedged
%

OCo~NOOURWN=

213,024
211,770
277,591
451,007
1,006,701
2,038,629
2,801,797
2,401,184
1,994,315
927,134
250,908
223,297
219,903
215,633
241,139

437,546
437,165
520,564
409,413

268,419
577,445
559,952
460,701
467,084
478,273

(5,175)
(5,175)
(5,175)
(5,175)

(173,175)

(794,175)

(940,787)

(820,130)

(429,688)
(5,175)
(5,175)

(5,175)

(5,175)

(5,175)

(5,175)

[B+C+D]

645,395
643,761
792,980
855,246
833,526
1,244,454
1,861,010
1,581,055
1,564,627
1,190,378
823,178
778,075
675,430
677,542
714,237

[E x 50%]

322,697
321,880
396,490
427,623
416,763
622,227
930,505
790,527
782,313
595,189
411,589
389,037
337,715
338,771
357,119

322,500
320,000
395,000
427,500
422,500
517,500
697,500
525,000
455,000
297,500
170,000
127,500

82,500

55,000

27,500

[G +H]

322,500
320,000
395,000
427,500
422,500
517,500
697,500
525,000
455,000
297,500
170,000
127,500

82,500

55,000

27,500

[1/E]

50%
50%
50%
50%
51%
42%
37%
33%
29%
25%
21%
16%
12%
8%

4%

[E/1]

322,895
323,761
397,980
427,746
411,026
726,954
1,163,510
1,056,055
1,109,627
892,878
653,178
650,575
592,930
622,542
686,737

[K/E]

50%
50%
50%
50%
49%
58%
63%
67%
71%
75%
79%
84%
88%
92%
96%

EXETER ASSOCIATES, INC.
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Delmarva Power & Light Company
Forward Hedging Costs as of

A B C

9/30/2014
E

F

G

H

Act/Est

Swap Qty

WidAvg
Price of
Swaps

Swaps
Market Value

Total Hedge
Volume

Hedge Wtd
Avg

M2M Value of
Hedges

Jul-14
Aug-14
Sep-14

Oct-14

Nov-14
Dec-14
Jan-15

Feb-15
Mar-15
Apr-15

May-15
Jun-15

Jul-15

Est.
Est.
Est.
Est.
Est
Est.
Est.
Est.
Est.
Est.
Est.
Est.
Est.

$4.400
$3.808
$3.957
$3.984
$4.029
$4.114
$4.187
$4.174
$4.108
$3.853
$3.831
$3.858
$3.886
Aug-15  Est. $3.896
Sep-15 Est. $3.896
Wtd Avg NYMEX >>>>>>

322,500
320,000
395,000
427,500
422,500
517,500
697,500
525,000
455,000
297,500
170,000
127,500
82,500
55,000
27,500
4,842,500

$4.235
$4.232
$4.219
$4.220
$4.335
$4.430
$4.512
$4.535
$4.381
$3.979
$3.913
$3.879
$3.865
$3.893
$3.895
$4.299

[C-H]xG]

$53,053
($135,730)
($103,330)
($100,878)
($129,110)
($163,643)
($226,830)
($189,363)
($124,035)
($37,483)
($13,968)
($2,635)
$1,695

$155

$40
($1,172,060)

[E+G]

322,500
320,000
395,000
427,500
422,500
517,500
697,500
525,000
455,000
297,500
170,000
127,500
82,500
55,000
27,500
4,842,500

$4.235
$4.232
$4.219
$4.220
$4.335
$4.430
$4.512
$4.535
$4.381
$3.979
$3.913
$3.879
$3.865
$3.893
$3.895
$4.299

[F+1]

$53,053
($135,730)
($103,330)
($100,878)
($129,110)
($163,643)
($226,830)
($189,363)
($124,035)
($37,483)
($13,968)
($2,635)

$1,695

$155

$40
($1,172,060)
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Chesapeake Utilities Corporation
Delaware Division
Natural Gas Commodity Procurement Program
Hedging Detail for October 2014
For the Month Ending
September 30, 2014
***CONFIDENTIAL"™*

Monthly fixed hedge calculation based on current GSR requirements. Balance Left to Hedge

Eligible Monthly Fixed Hedged 113,770 Revised from new GSR
Days in the month n Hedged to date

Daily 3670 Balance left to hedge

No. of months to hedge 12 Months left to hedge
Monthly fixed hedge 305 Revised Monthly fixed hedge

Hedging Detail

Commeodity
Date or Basis Daily Dts  Monthly Dts Rate/dt Total Cost Accumulated Costs
October 9, 2013
November 13, 2013
Decaember 11, 2013
January 8, 2014
February 12, 2014
March 12, 2014
April 9, 2014
May 14, 2014
June 11, 2014
July 8, 2014
August 13, 2014
Seplember 10, 2014

Commodity
Commodity
Commodity
Commodity
Commedity
Commedity
Commodity
Commaodity
Commodity
Commaodity
Commodity
Commodity

9,456 $3.9760 §37,593.0800 $37,593.0800
9,455 $3.7250 $35,219.8750 $72,812.9550
9,486 $4.2190 $40,021.4340 $112,834.3890
9,486 $4.1090 $38,977.9740 $151,812.2630
9,486 $4 5700 $43,351.0200 $195,163.3830
9,486 $4.4810 $42,506.7660 $237.670.1490
9,486 $4.6040 $43,673.5440 $281,343.6930
9,486 $4.3490 $41,254.6140 $322,598.3070
9,486 §4 4950 $42,639.5700 $365,237.8770
9,486 $4.1720 $39.575.5920 $404,813.4690
9,486 $3.8620 $36,634.9320 $441,448.4010
9,486 $3.9540 $37,507.6440 $478,956.0450

Physical
Physical
Physical
Physical
Physical
Physical
Physical
Physical
Physical
Physical
Physical
Physical
Physical

33X ERE8888

Totals

o
3

113,770 49.71% (fixed hedges as compared to the total requirements)




Chesapeake Utilities Corporation
Delaware Division
Natural Gas Commodity Procurement Program
Hedging Detail for November 2014
For the Month Ending
September 30, 2014
*“**CONFIDENTIAL***

Monthly fixed hedge calculation based on current GSR requirements. Balance Left to Hedge

Eligible Monthly Fixed Hedged 143,370 Revised from new GSR
Days in the month 30 Hedged to date

Daity 4,779 Balance left to hedge

No. of months lo hedge 12 Months left to hedge
Monthly fixed hedge Revised Monthly fixed hedge

Hedging Detail

Commodity
or Basis Daily Dts  Monthly Dts Rateldt Total Cost Accumulated Costs

Commodity 108 11,940 $3.7880 $45,228.7200 $45,228.7200

Commodity 398 11,940 $4 2640 $50,912.1600 $96.140.8800

398 11,940 $4.1540 $49,598.7600 $145,739.6400

398 11,940 $4.6070 $55,007.5800 $200,747.2200

March 12, 2014 398 11,940 $4,5240 $54,016.5600 $254,763.7800
April 9, 2014 308 11,940 $4.6450 $55,461.3000 $310,225.0800
May 14, 2014 i i g8 11,940 $4.3940 $52,464.3800 $362,689.4400
June 11, 2014 . 398 11,940 $4.5360 $54,159.8400 $416,849.2800
July 9, 2014 i 398 11,940 $4.2000 $50,255.4600 $467,104.7400
August 13, 2014 i 399 11,970 $3.9350 $47,101.9500 $514,206.6900
Seplember 10, 2014 309 11,970 $4.0050 $47,939.8500 $562,146.5400

131,400 45.55% (fixed hedges as compared to the total requirements)




O D A O Chesapeake Utilities Corporation MO S

,,,,,,,,,,,,,,,,,,,, Delaware Division
"""""""""" Natural Gas Commodity Procurement Program

"""""""""" Actual Hedge Price vs. NYMEX Settle I © ©

.................... September 30’ 2014 e e e e e e e e e e e e e

.................... it*CoNF[DENT‘AL***

NN - © 6 © 0 o o C Actual NYMEX Date 60 c 0 6o G ¢

.................... DB"VBI"Y Hedgﬁ settle of Variance © o o s m s e s e w s 6 s e e e e e e e o

.................... Month Price Price Seﬁle s % E

$3.8566 $3.4970  10/29/13

$0.3506  10.28% |RERSENREMRINENDENDINEINDINNN

-------------------- Nov-13

SO . o o C Dec-13 $3.9875 $3.8180 11/26/13 $0.1695 4.44% |
SN Jan-14 $4.0996 $4.4070  12/27/13 ($0.3074)  -6.98%  [HEEENEENE
A~ Feb-14 $4.1016 $5.5570  01/29/14 ($1.4554) -26.19% [
P000000000000000000c¢ Mar-14 $4.1239 $4.8550 02/26/14 ($0.7311) -15.06% [
NN Apr-14 $4.0494 $4.5840  03/27/14 ($0.5346) -11.66% [HEMMENEN NI
SN \Iay-14 $4.0777 $4.7950  04/28/14 (80.7173) -14.96% [N DI
S Jun-14 $4.1363 $4.6190  05/28/14 ($0.4827) -10.45%  [REREREREEREE
s Jul-14 $4.2039 $4.4000 06/26/14 ($0.1961)  -4.46% [
T Aug-14 $4.2160 $3.8080 08/27/14 $0.4080 10.71% 2 © o o GRORCEORCES
N Sep-14 $4.1914 $3.9570 09/26/14 $0.2344 5.92% |
AN~ Oct-14 $4.2099 $3.9840  10/29/14 $0.2259 5.67% [
AN~ Nov-14 $4.2781 $4.1210 TBD $0.1571 3.81% [
NN~ Dec-14 $4.4263 $4.1900  TBD $0.2363  5.64%  HENENENN I
-------------------- Jan-15 $4.5054 $4.2520 TBD $0.2534 5.96%  [RERER
NI  ch-15 $4.4947 $4.2360 TBD $0.2587 6.11% [
SN  Mar-15 $4.3699 $4.1550 TBD $0.2149 5.17% [
U~ Apr-15 $3.9962 $3.8730 TBD $0.1232 3.18% [
MERCRCRCRE o R R o e May-15 $3.9390 $3.8450 TBD $0.0940 2.44% 2oz e Gt e e G o SR

Jun-15 $3.9418 $3.8680 TBD $0.0738 1.91% [ R R

The NYMEX Settle Price comes from the actual NYMEX close for months through October 2014. |

All other months reflect the NYMEX Henry Hub gas futures contract as of September 30, 2014. [ N
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