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Agave Energy Company FT2MC000 04/01/2008 6/30/2008|  03/31/2011 |FT-1 2.8 7,500 20,625
Apache Nitrogen Products, Inc. 97VV 09/01/1991 6/30/2008(  08/31/2013 |FT-2 5.2 2,739 14,152
Aquila Long Term, Inc. 9IMGB 04/01/2002 6/30/2008|  03/31/2017 |FT-1 8.8 21,461 187,780
Arizona Electric Power Cooperative, Inc. FT257000 07/01/2006 6/30/2008 09/30/2016 |FT-1 8.3 9,372 77,317
FT258000 07/01/2006 6/30/2008|  09/30/2016 |FT-1 8.3 4,313 35,581
H2223000 06/01/2006 6/30/2008|  09/30/2016 |FT-H12 8.3 7,963 65,695
H8223000 06/01/2006 6/30/2008|  09/30/2016 |FT-H8 8.3 5,273 43,498
Arizona Public Service Company FT24T000 06/01/2006 6/30/2008 12/31/2019 |FT-1 11.5 66,258 761,965
FT24U000 06/01/2006 6/30/2008|  12/31/2019 |FT-1 115 71,790 825,587
FT24V000 06/01/2006 6/30/2008 12/31/2019 |FT-1 11.5 16,233 186,680
FT24W000 06/01/2006 6/30/2008 12/31/2008|FT-1 0.5 67,783 33,891
H8227000 06/01/2006 6/30/2008 12/31/2011 |FT-H8 3.5 25,875 90,563
H8228000 06/01/2006 6/30/2008 12/31/2008|FT-H8 0.5 32,892 16,446
ASARCO L.L.C. 722E 10/01/1991 6/30/2008 12/31/2001 |FT-1 1.0 1,165 1,165
722R 10/01/1991 6/30/2008|  12/31/2001 |FT-1 1.0 1,646 1,646
8226 10/01/1991 6/30/2008 12/31/2001 |FT-1 1.0 33 33
822W 10/01/1991 6/30/2008|  12/31/2001 |FT-1 1.0 2,250 2,250
823B 10/01/1991 6/30/2008 12/31/2001 |FT-1 1.0 50 50
982A 10/01/1991 6/30/2008|  12/31/2001 |FT-1 1.0 2,720 2,720
BP Energy Company INXB 05/01/2004 6/30/2008(  04/30/2014 |FT-1 5.8 140,280 818,300
FT25N000 09/01/2006 6/30/2008 10/31/2009|FT-1 13 60,415 80,553
FT2FB000 07/01/2007 6/30/2008(  06/30/2008 |FT-1 1.0 1,100 1,100
FT2LJ000 2/1/2008 6/30/2008 12/31/2008|FT-1 0.5 52,000 26,000
Callifornia Department of Water Resources  [9TBU 01/01/2006 6/30/2008 12/31/2010 |FT-1 2.5 15,000 37,500
FT2JW000 01/01/2008 6/30/2008|  12/31/2008 |FT-1 0.5 20,000 10,000
Chemical Lime Company of Arizona 982F 10/01/1991 6/30/2008|  09/30/2011 |FT-2 3.3 59 191
City of Benson, Arizona 982B 10/01/1991 6/30/2008|  09/30/2011 |FT-2 3.3 442 1,435
City of Deming 982H 10/01/1991 6/30/2008(  09/30/2011 |FT-2 3.3 3,006 9,768
City of Denver City, Texas 97ZF 09/01/1991 6/30/2008|  08/31/2011 |FT-2 3.2 370 1,171
City of Las Cruces, New Mexico FT2AG000 02/01/2007 6/30/2008 10/31/2011 |FT-1 3.3 5,608 18,693
FT2AH000 02/01/2007 6/30/2008|  10/31/2011 |FT-1 3.3 7,293 24,311
FT2AJ000 02/01/2007 6/30/2008|  06/30/2014 |FT-1 6.0 7,014 42,085
City of Lordsburg 982N 12/01/1991 6/30/2008|  11/30/2011 |FT-2 3.4 446 1,524
City of Mesa, Arizona FT2AE000 02/01/2007 6/30/2008(  06/30/2014 |FT-1 6.0 8,256 49,538
FT2AF000 02/01/2007 6/30/2008|  10/31/2011 |FT-1 3.3 8,522 28,405
City of Morton, Texas 97ZT 09/01/1991 6/30/2008(  08/31/2011 |FT-2 3.2 238 752
City of Plains, Texas 97ZE 10/01/1991 6/30/2008|  09/30/2011 |FT-2 3.3 123 399
City of Safford, Arizona 9824 12/01/1991 6/30/2008 11/30/2011 |FT-2 3.4 1,235 4,219
City of Socorro, New Mexico 9828 10/01/1991 6/30/2008|  09/30/2011 |FT-2 3.3 742 2,412
City of Whiteface, Texas 97ZD 09/01/1991 6/30/2008(  08/31/2011 |FT-2 3.2 55 173
City of Willcox, Arizona 97YU 10/01/1991 6/30/2008|  09/30/2011 |FT-2 3.3 642 2,087
ConocoPhillips Company 97YG 04/01/1992 6/30/2008|  03/31/2007 |FT-1 1.0 27,059 27,059
97YG 04/01/1992 6/30/2008 3/31/2007|FT-1 1.0 15,846 15,846
9TAF 09/01/2006 6/30/2008 10/31/2012 |FT-1 4.3 191,268 828,828
FT24E000 06/01/2006 6/30/2008|  05/31/2007 |FT-1 1.0 2,500 2,500
FT276000 10/01/2006 6/30/2008(  09/30/2009 |FT-1 1.3 35,000 43,750
FT2HMO000 10/01/2007 6/30/2008|  10/31/2012 |FT-1 4.3 201,086 871,373
FT2LD000 05/01/2008 6/30/2008(  04/30/2010 |FT-1 1.8 150,000 275,000
Coral Energy Resources, L.P. 9TBL 01/01/2006 6/30/2008|  12/31/2010 |FT-1 25 150,000 375,000
FT2AY000 03/01/2007 6/30/2008|  03/31/2010 |FT-1 1.8 10,000 17,500
FT2B8000 03/01/2007 6/30/2008|  03/31/2010 |FT-1 1.8 52,563 91,984
FT2DZ000 05/01/2007 6/30/2008(  04/30/2009 |FT-1 0.8 2,200 1,833
Corona, New Mexico, Village of 9829 09/01/1991 6/30/2008|  08/31/2011 |FT-2 3.2 19 59
Dumas, Texas, City of 97Z2Q 09/01/1991 6/30/2008|  08/31/2011 |FT-2 3.2 1,254 3,972
Duncan Rural Services Corporation 982J 11/01/1991 6/30/2008| 10/31/2011 |FT-2 3.3 357 1,189
Dynegy Marketing and Trade H222D000 06/01/2007 6/30/2008 10/31/2009 |FT-H12 1.3 26,542 35,389
Eagle Energy Partners |, LP FT2MHO000 04/01/2008 6/30/2008|  03/31/2009 |FT-1 0.8 37,000 27,750
El Paso Electric Company H6223000 08/01/2006 6/30/2008 12/31/2011 [FT-H16 3.5 122,863 430,022
El Paso Marketing, L.P. FT2K2000 04/01/2008 6/30/2008|  03/31/2009 |FT-1 0.8 94,500 70,875
EMW Gas Association 982K 11/01/1991 6/30/2008 10/31/2011 |FT-2 3.3 1,436 4,786
Gila River Power, L.P. FT2MZ000 11/01/2008 6/30/2008 3/31/2009|FT-1 0.8 18,750 14,063
H6225000 04/01/2007 6/30/2008 10/31/2010 [FT-H16 2.3 30,450 71,050
H6227000 04/01/2007 6/30/2008|  10/31/2010 |FT-H16 2.3 9,550 22,283
H6229000 04/01/2008 6/30/2008 10/31/2008 [FT-H16 0.3 11,667 3,889
H622A000 04/01/2008 6/30/2008|  10/31/2008 |FT-H16 0.3 5,833 1,944
H822B000 06/01/2007 6/30/2008 10/31/2009 |FT-H8 1.3 5,000 6,667
Graham County Utilities, Inc. 97ZP 09/01/1991 6/30/2008|  08/31/2011 |FT-2 3.2 1,489 4,716
Intel Corporation FT2EW000 06/01/2007 6/30/2008|  05/31/2009 |FT-1 0.9 3,800 3,483
Louis Dreyfus Energy Services L.P. FT2M3000 04/01/2008 6/30/2008|  03/31/2010 |FT-1 1.8 20,263 35,460
McLean, Texas, City of 97ZM 09/01/1991 6/30/2008(  08/31/2011 |FT-2 3.2 107 339
Merrill Lynch Commodities, Inc. FT2FJ000 07/01/2007 6/30/2008|  07/31/2012 |FT-1 4.1 80,000 326,667
FT2FT000 09/01/2007 6/30/2008 10/31/2011 |FT-1 3.3 20,000 66,667
Mexicana de Cobre, S. A. de C. V. FT234000 06/01/2006 6/30/2008|  05/31/2009 |FT-1 0.9 11,400 10,450
MGI Supply, Ltd 9IMDQ 06/01/2001 6/30/2008 12/30/2010 |FT-1 25 11,496 28,740
FT22U000 02/01/2006 6/30/2008|  12/31/2010 |FT-1 25 22,000 55,000
FT2GV000 01/01/2008 6/30/2008 12/31/2008(FT-1 0.5 149,705 74,853
FT2GY000 01/01/2008 6/30/2008 12/31/2008|FT-1 0.5 40,000 20,000
FT2GZ000 01/01/2008 6/30/2008 12/31/2008(FT-1 0.5 8,000 4,000
Natural Gas Processing Co. 982E 10/01/1991 6/30/2008|  09/30/2011 |FT-2 3.3 458 1,488
Navajo Tribal Utility Authority FT2AL000 02/01/2007 6/30/2008 10/31/2011 |FT-1 3.3 11,762 39,207
FT2AM000 02/01/2007 6/30/2008|  10/31/2011 |FT-1 3.3 1,414 4,713
FT2AN0O0OO 02/01/2007 6/30/2008|  06/30/2014 |FT-1 6.0 1,758 10,548
New Harquahala Generating Company, LLC [FT27Y000 10/06/2006 6/30/2008| 03/31/2015 |FT-1 6.8 15,000 101,250
H222A000 04/01/2007 6/30/2008 10/31/2009 |FT-H12 1.3 45,000 60,000
Odessa-Ector Power Partners, L.P. 9L6Y 07/01/2001 6/30/2008|  06/30/2011 |FT-1 3.0 85,339 256,017
ONEOK Energy Services Company, L.P. FT2KM000 01/01/2008 6/30/2008 12/31/2008 |FT-1 0.5 12,226 6,113
FT2N7000 04/01/2008 6/30/2008 12/31/2008|FT-1 0.5 3,500 1,750
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Pacific Gas and Electric Company, 9RJ9 07/01/2005 6/30/2008|  06/30/2010 |FT-1 2.0 64,646 129,292
9RJIE 07/01/2005 6/30/2008|  06/30/2012 |FT-1 4.0 116,035 464,140

9RJIG 07/01/2005 6/30/2008|  06/30/2010 |FT-1 2.0 21,093 42,186

Phelps Dodge Corporation FT2CD000 04/01/2007 6/30/2008 12/31/2013 |FT-1 5.5 17,335 95,341
FT2CE000 04/01/2007 6/30/2008|  12/31/2013 |FT-1 5.5 15,645 86,048

FT2CF000 04/01/2007 6/30/2008 12/31/2013 |FT-1 5.5 18,520 101,860

Pinal Energy, LLC FT2F8000 07/01/2007 6/30/2008 10/31/2008|FT-1 0.3 4,200 1,400
Public Service Company of New Mexico FT2BM000 06/01/2007 6/30/2008|  05/31/2008 |FT-1 0.1 15,000 1,250
H222B000 06/01/2007 6/30/2008 5/31/2008|FT-H12 1.0 22,917 22,917

H222E000 07/01/2007 6/30/2008 10/31/2008|FT-H12 0.3 6,000 2,000

H6226000 07/01/2007 6/30/2008|  10/31/2008 |FT-H16 0.3 30,000 10,000

Rio Grande Natural Gas Association 9823 11/01/1991 6/30/2008 10/31/2011 |FT-2 3.3 7,306 24,354
Salt River Project Agricultural FT24R000 06/01/2006 6/30/2008|  12/31/2013 |FT-1 5.5 15 83
H2225000 06/01/2006 6/30/2008 12/31/2015 |FT-H12 7.5 146,125 1,095,940

H8224000 06/01/2006 6/30/2008|  12/31/2015 |FT-H8 7.5 49,068 368,010

Sierra Southwest Cooperative Services, 9NF9 07/01/2002 6/30/2008 09/30/2013 [FT-1 5.3 4,250 22,314
FT2G2000 08/01/2007 6/30/2008|  07/31/2012 |FT-1 4.1 1,500 6,125

FT2NJO0O 04/07/2008 6/30/2008|  03/31/2010 |FT-1 1.8 630 1,103

Smithfield Beef Group - Tolleson, Inc. FT2E4000 05/01/2007 6/30/2008|  04/30/2009 |FT-1 0.8 900 750
Southern California Gas Company 9RBW 09/01/2006 6/30/2008(  08/31/2011 |FT-1 3.2 322,880 1,022,453
9RBX 09/01/2006 6/30/2008|  08/31/2010 [FT-1 2.2 246,022 533,047

9RBZ 09/01/2006 6/30/2008|  08/31/2009 |FT-1 1.2 113,014 131,849

9RC2 09/01/2006 6/30/2008|  08/31/2009 |FT-1 1.2 73,993 86,326

FT2M2000 04/01/2008 6/30/2008|  03/31/2009 |FT-1 0.8 25,138 18,854

Southwest Gas Corporation FT227000 06/01/2006 6/30/2008|  09/30/2011 |FT-1 3.3 10,770 35,003
FT28K000 11/01/2006 6/30/2008 12/31/2015 [FT-1 7.5 36,871 276,529

FT28L000 11/01/2006 6/30/2008|  08/31/2011 |FT-1 3.2 30,063 95,200

FT28M000 11/01/2006 6/30/2008(  08/31/2011 |FT-1 3.2 165,081 522,755

FT28N000 11/01/2006 6/30/2008|  08/31/2011 |FT-1 3.2 50,671 160,459

H3224000 11/01/2006 6/30/2008(  08/31/2011 |FT-H3 3.2 47,715 151,098

H3227000 02/01/2008 6/30/2008|  12/31/2015 |FT-H3 7.5 37,768 283,263

H822C000 11/01/2007 6/30/2008(  08/31/2011 |FT-H8 3.2 3,972 12,577

Modified NNT 11/01/2007 6/30/2008|  08/31/2011 |FT-H3 3.2 104,167 329,861

Southwest Public Service SWPS New 11/1/2008 6/30/2008 11/1/2023|FT-1 15.3 125,000 1,917,014
Spark Energy Gas, LP FT2E8000 06/01/2007 6/30/2008|  05/31/2010 |FT-1 1.9 250 479
FT2HQ000 11/01/2007 6/30/2008 10/31/2012 [FT-1 4.3 300 1,300

FT2JG000 10/1/2008 6/30/2008 9/30/2011|FT-1 3.3 4,300 13,975

11/1/2008 6/30/2008 10/31/2009|FT-1 1.3 3,700 4,933

Sterling Natural Gas, Inc. 982T 10/01/1991 6/30/2008|  09/30/2011 |FT-2 3.3 61 198
Tenaska Marketing Ventures FT2LK000 04/01/2008 6/30/2008 10/31/2009 |FT-1 1.3 30,000 40,000
FT2LWO000 04/01/2008 6/30/2008|  10/31/2009 [FT-1 13 20,000 26,667

Texas Gas Service Company, a division FT247000 06/01/2006 6/30/2008(  08/31/2011 |FT-1 3.2 48,971 155,074
FT253000 06/01/2006 6/30/2008|  08/31/2011 [FT-1 3.2 26,335 83,395

FT254000 06/01/2006 6/30/2008|  08/31/2021 |FT-1 13.2 6,098 80,288

H3223000 06/01/2006 6/30/2008|  08/31/2011 |FT-H3 3.2 15,426 48,850

H8229000 06/01/2006 6/30/2008( 08/31/2011 |FT-H8 3.2 16,254 51,472

FTHV New 06/01/2006 6/30/2008|  08/31/2021 [FT-HV 13.2 1,000 13,167

Town of Mountainair 983K 11/01/1991 6/30/2008 10/31/2011 |FT-2 3.3 139 462
Tucson Electric Power Company FT24P000 06/01/2006 6/30/2008|  01/31/2009 |FT-1 0.6 10,250 5,979
H2224000 06/01/2006 6/30/2008| 01/31/2009 |FT-H12 0.6 16,250 9,479

H222C000 05/01/2007 6/30/2008|  04/30/2013 |FT-H12 4.8 28,333 136,944

United Dairymen of Arizona FT2E2000 05/01/2007 6/30/2008(  04/30/2009 |FT-1 0.8 2,500 2,083
United States Department of Interior, 9P3W 04/01/2003 6/30/2008|  03/31/2018 |FT-1 9.8 26,075 254,231
UNS Gas, Inc. FT24N000 06/01/2006 6/30/2008(  08/31/2011 |FT-1 3.2 4,639 14,690
FT259000 07/01/2006 6/30/2008|  08/31/2011 |FT-1 3.2 25,020 79,230

FT25A000 07/01/2006 6/30/2008(  08/31/2011 |FT-1 3.2 15,227 48,220

H3222000 06/01/2006 6/30/2008|  08/31/2011 |FT-H3 3.2 6,076 19,241

H8222000 06/01/2006 6/30/2008(  08/31/2011 |FT-H8 3.2 14,775 46,788

WTG Gas Marketing, Inc. FT2LC000 01/01/2008 6/30/2008 12/31/2008|FT-1 0.5 20,000 10,000
Zia Natural Gas Company 97Z2G 01/01/1992 6/30/2008 12/31/2011 |FT-2 3.5 127 446
Public Service Co of New Mexico FT27L000 10/01/2006 6/30/2008|  04/30/2013 |FT-1 4.8 16,556 80,021
FT27N000 10/01/2006 6/30/2008(  04/30/2013 |FT-1 4.8 7,551 36,494

FT27Q000 10/01/2006 6/30/2008|  04/30/2013 [FT-1 4.8 70,905 342,705

H222F000 11/01/2007 6/30/2008|  03/31/2012 |FT-H12 3.8 20,833 78,125

Grand Total 4,819,880 17,620,671

Note: If a contract terminated prior to June 30, 2008 it was assumed to roll for 1 additional year




