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Basis Swap Prices vs. Nymex
Term: November 2000 – March 2001
Prices in $/mmBtu 
	Prices	Change
Transco Zone 6 NY	1.845	0.060
Chicago City Gate	0.165	0.005
Southern CA Border	0.360	0.020
Rockies	(0.300)	0.030
Sumas	0.240	0.050
Dawn	0.375	0.050
AECO	(0.295)	0.119
San Juan	0.123	0.011
Ship Channel	0.234	0.012
Michcon	0.345	0.013
*NOTE: These prices are based on the weighted average price of transactions completed on EnronOnline from the beginning of the trading day in each market till 12 p.m. CST.
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