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RESISTANCE 

2.97 & 3.03 

SUPPORT 

2.86 & 2.80 

U.S. natural gas futures up as Tropical Storm Harvey hits produc-
tion — Reuters reports: U.S. natural gas futures rose more than 
1 percent after touching a nearly three-week low on Monday as 
concerns about a tighter market following Tropical Storm Harvey 
offset any effects from forecasts of lower cooling demand. About 
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Trading Summary 
NYMEX NG Futures 

• U.S. natural gas futures up as Tropical Storm Harvey hits 

production 

• Hurricane Harvey closes key oil and gas facilities in Texas 
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NATURAL GAS

Futures Close Change

NG 2.925         0.033

Volume 280,303     (265,294)

Open Int. 1,294,477 (7,179)

CRUDE AND GASOLINE

Futures Close Change

Crude 46.57         (1.30)

RBOB 1.7123       0.0457

Crude/NG 15.73         (0.64)

METALS

Futures Close Change

Gold 1,309.70 8.50

EQUITIES

Exchange Close Change

DOW 21,808.40 (5.27)

S&P 500 2,294.62 (148.43)

CURRENCY

Currency Close Change

EUR/USD

USD/CND 1.2470 (0.0060)

Month Close Change

Sep-17 2.925 0.033

Oct-17 2.961 0.037

Nov-17 3.030 0.033

Dec-17 3.171 0.031

Jan-18 3.269 0.029

Feb-18 3.266 0.028

Mar-18 3.227 0.026

Apr-18 2.906 0.020

May-18 2.873 0.018

Jun-18 2.897 0.017

Jul-18 2.922 0.017

Aug-18 2.925 0.018

Sep-18 2.901 0.017

Oct-18 2.919 0.017

Nov-18 2.967 0.017

Dec-18 3.093 0.016

Jan-19 3.174 0.014

Feb-19 3.147 0.012

Mar-19 3.082 0.012

Apr-19 2.710 0.013

May-19 2.676 0.012

Jun-19 2.698 0.012

Jul-19 2.720 0.011

Aug-19 2.724 0.011

1YR Strip 3.031 0.026

2017 3.022 0.034

5YR Strip 2.841 0.016

26 percent of natural gas production in the Gulf of Mexico is of-
fline due to Tropical Storm Harvey, the Bureau of Safety and Envi-
ronmental Enforcement said in a statement on Sunday. “The of-
fline production of gas in the Gulf of Mexico was more than antici-
pated and surprising,” said analyst Phil Flynn of Price Futures 
Group in Chicago. Although demand is expected to decrease due 
to power outages and cooler weather, supplies have been very 
tight this season, he added. For more visit reuters.com or click 
the following link http://reut.rs/2xHqU4S 
 
Katrina, Rita And Harvey Tell Shale's Story – Bloomberg reports:  
The shocking images of Houston's freeways transformed into wa-
terways by the deluge of Hurricane Harvey call to mind similar 
footage of the floods unleashed on the Gulf coast by Hurricanes 
Katrina and Rita 12 years ago. Prices of gasoline and other refined 
products have jumped -- a logical outcome, given that about one-
sixth of U.S. refining capacity has been shut down. Yet crude oil 
and natural gas prices were either flat or down on Monday morn-
ing. The shift away from the hurricane-prone waters of the Gulf of 
Mexico means even a catastrophic event like Harvey now has little 
impact on pricing. Indeed, even onshore production in Texas and 
Louisiana has declined as a share of domestic U.S. natural-gas 
production in recent years as the first wave of the shale boom has 
passed and growth has shifted elsewhere, particularly Appalachia.    
For more on this story visit bloomberg.com or click the following 
link https://bloom.bg/2xrWsg1 

 

http://reut.rs/2xHqU4S
https://bloom.bg/2xrWsg1


Trade Date: Aug-28-2017

Flow Date(s): Aug-29-2017
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ID PRICE CHANGE ID PRICE CHANGE ID PRICE CHANGE

1 2.73 0.12 61 11 2.71 0.06 31 21 2.84 0.05 76
2 2.91 0.17 63 12 2.60 0.04 32 22 1.63 0.54 77
3 3.36 0.04 64 13 2.68 0.10 21 23 2.93 (0.01) 11
4 3.88 0.62 92 14 2.74 (0.01) 25 24 2.90 0.03 16
5 3.51 0.60 91 15 2.90 (0.05) 24 25 2.90 0.08 13
6 2.74 0.03 22 16 2.67 (0.09) 23 26 2.92 0.03 12
7 2.74 0.13 41 17 2.88 0.04 15 27 1.68 0.28 81
8 2.83 0.15 51 18 2.85 0.04 72 28 0.00 0.00 82
9 2.72 0.09 52 19 2.86 0.01 73 29 1.88 0.48 83

10 2.77 0.08 33 20 2.44 0.49 71 30 2.10 0.39 74

DAILY INDEX DAILY INDEX DAILY INDEX

Stanfield NGPL-Midcont Pool REX E-ANR

Malin Panhandle Leidy-Transco

PG&E - Citygate EP-Permian Henry

Socal-Citygate TGP-Z0 Transco-85

SoCal Border Houston Ship Channel Sonat-Z0 South

Waha NGPL-TXOK FGT-Z3

EP-SJ Blanco Pool TETCO-M1 30 Dominion-South

Ventura Iroquois (into) Iroquois-Z2

Opal Plant Tailgate Chicago Citygates Transco-Z6 (non-NY)

NWP-Wyoming Michcon Transco-Z6 (NY)
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DISCLAIMER:  The con-

tent herein is privileged 

and confidential.  Con-

tent is presented for 

informational purposes 

and is a reflection of 

the market opinions of 

its authors subject to 

change without notice.  

Content is derived from 

sources believed to be 

accurate at the time of 

release but carries no 

guarantee of accuracy 

or completeness.   

Mansfield Energy Corp 

and its clients may or 

may not take positions 

similar or opposite 

those discussed herein.  

The reader should real-

ize that the trading of 

commodities involves 

risk, and the reader 

assumes all responsi-

bility for the risk of 

financial losses. 
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CME NG Option Prices 

ATM Call 

CME NG Option Prices 

ATM Put 
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Month Strike Close Imp Vol

Sep-17 2.950

Oct-17 2.950 0.110 30.0

Nov-17 3.050 0.141 30.0

Dec-17 3.150 0.213 31.9

Jan-18 3.250 0.289 37.5

Feb-18

Mar-18

Apr-18

May-18

Jun-18

Jul-18

Aug-18

Sep-18

Oct-18

Nov-18

Dec-18

Jan-19

Month Strike Close Imp Vol

Sep-17 2.950

Oct-17 2.950 0.101 33.7

Nov-17 3.050 0.161 31.9

Dec-17 3.150 0.201 33.7

Jan-18 3.250 0.271 37.5

Feb-18

Mar-18

Apr-18

May-18

Jun-18

Jul-18

Aug-18

Sep-18

Oct-18

Nov-18

Dec-18

Jan-19

2.25

2.45

2.65

2.85

3.05

3.25

3.45

1 3 5 7 9

1
1

1
3

1
5

1
7

1
9

2
1

2
3

2
5

2
7

2
9

3
1

Henry Hub Daily Spot Price

AUG 2017 JUL 2017 JUN 2017

1.75

2.25

2.75

3.25

3.75

4.25

9/
1/

20
17

2/
1/

20
18

7/
1/

20
18

12
/1

/2
01

8

5/
1/

20
19

10
/1

/2
01

9

3/
1/

20
20

8/
1/

20
20

1/
1/

20
21

6/
1/

20
21

11
/1

/2
02

1

4/
1/

20
22

9/
1/

20
22

2/
1/

20
23

7/
1/

20
23

12
/1

/2
02

3

5/
1/

20
24

10
/1

/2
02

4

3/
1/

20
25

8/
1/

20
25

1/
1/

20
26

NYMEX Natural Gas Forward Curve

8/28/2017 8/21/2017 7/28/2017

-2.000

-1.000

0.000

1.000

2.000

3.000

4.000

5.000

6.000

7.000

8.000

9.000

9/
1/

20
17

11
/1

/2
01

7

1/
1/

20
18

3/
1/

20
18

5/
1/

20
18

7/
1/

20
18

9/
1/

20
18

11
/1

/2
01

8

1/
1/

20
19

3/
1/

20
19

5/
1/

20
19

7/
1/

20
19

9/
1/

20
19

11
/1

/2
01

9

1/
1/

20
20

3/
1/

20
20

Sumas Basis (platts Iferc)

8/28/2017 8/21/2017 7/28/2017

-0.3

-0.25

-0.2

-0.15

-0.1

-0.05

0

9/
1/

20
17

11
/1

/2
01

7

1/
1/

20
18

3/
1/

20
18

5/
1/

20
18

7/
1/

20
18

9/
1/

20
18

11
/1

/2
01

8

1/
1/

20
19

3/
1/

20
19

5/
1/

20
19

7/
1/

20
19

9/
1/

20
19

11
/1

/2
01

9

1/
1/

20
20

3/
1/

20
20

Michcon Basis (platts Iferc)

8/28/2017 8/21/2017 7/28/2017

-1.00

0.00

1.00

2.00

3.00

4.00

5.00

6.00

9/
1/

20
17

11
/1

/2
01

7

1/
1/

20
18

3/
1/

20
18

5/
1/

20
18

7/
1/

20
18

9/
1/

20
18

11
/1

/2
01

8

1/
1/

20
19

3/
1/

20
19

5/
1/

20
19

7/
1/

20
19

9/
1/

20
19

11
/1

/2
01

9

1/
1/

20
20

3/
1/

20
20

Transco Zone 6  Basis (platts Iferc)

8/28/2017 8/21/2017 7/28/2017

-0.600

-0.500

-0.400

-0.300

-0.200

-0.100

0.000

0.100

0.200

9/
1/

20
17

11
/1

/2
01

7

1/
1/

20
18

3/
1/

20
18

5/
1/

20
18

7/
1/

20
18

9/
1/

20
18

11
/1

/2
01

8

1/
1/

20
19

3/
1/

20
19

5/
1/

20
19

7/
1/

20
19

9/
1/

20
19

11
/1

/2
01

9

1/
1/

20
20

3/
1/

20
20

Socal Basis (platts Iferc)

8/28/2017 8/21/2017 7/28/2017

-0.07

-0.06

-0.05

-0.04

-0.03

-0.02

-0.01

0

9/
1/

20
17

11
/1

/2
01

7

1/
1/

20
18

3/
1/

20
18

5/
1/

20
18

7/
1/

20
18

9/
1/

20
18

11
/1

/2
01

8

1/
1/

20
19

3/
1/

20
19

5/
1/

20
19

7/
1/

20
19

9/
1/

20
19

11
/1

/2
01

9

1/
1/

20
20

3/
1/

20
20

Transco Zone 4 Basis (platts Iferc)

8/28/2017 8/21/2017 7/28/2017



W E E K L Y  G A S  I N  U N D E R G R O U N D  S T O R A G E  W I T H  5 - Y R  R A N G E  

Page 4 © 2017 Mansfield Energy Corp.  All rights reserved. 

Release Date:  Aug 24, 2017 

A U G U S T  2 9 ,  2 0 1 7  

N A T U R A L  G A S  N E W S  

EIA Storage History  for 

35th Week of Year  

(Due to Report Aug 31) 

Year     Week Ending       BCF 

2013   Aug 30, 2013      +58 

2014   Aug 29, 2014      +78 

2015   Aug 28, 2015      +96 

2016   Aug 26, 2016      +51 

ESTIMATE — +TBD 

HARVEY 

Rig Count 

Report Date:

Total Change

US - 940 (6)

CN - 217 +3

August 25, 2017

T R O P I C A L  S T O R M  A C T I V I T Y —  A T L A N T I C  

U.S. Natural Gas Supply 

Gas Week 8/17 - 8/23 

Average daily values (BCF/D): 

Last Year (BCF/d) 

Dry Production  — +71.7 

Total Supply — +78.2 

Last Week (BCF/d) 

Dry Production  — +73.0 

Total Supply — +78.6 

 

[NEXT REPORT ON AUG 31] 

U.S. Natural Gas Demand 

Gas Week 8/17 - 8/23 

Average daily values (BCF/D): 

Last Year (BCF/d) 

Power — +35.2 

Total Demand — +73.0 

Last Week (BCF/d) 

Power  — +33.5 

Total Demand — +72.5 

 

[NEXT REPORT ON AUG 31] 

3,125 BCF 

 +43 BCF (LAST WEEK) 

(223) BCF (LAST YEAR) 

+45 BCF (5-YR AVG) 

Total Working Gas In  

Storage 
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W E A T H E R  —  H I G H  /  L O W  T E M P E R A T U R E  T O M O R R O W  

HIGH Temperature  LOW Temperature 

W E A T H E R  —  6  T O  1 0  D A Y  O U T L O O K  —  N O A A  

Temperature  Precipitation  

W E A T H E R  —  8  T O  1 4  D A Y  O U T L O O K  —  N O A A  

Temperature  Precipitation  
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CME Future Prices 

Ethane (C2) 

Non-LDH— Mont Belvieu 

CME Future Prices 

Propane (C3) 

Non-LDH— Mont Belvieu 

E T H A N E  F U T U R E S ,  N G / E T H A N E  R A T I O ,  P R O P A N E  F U T U R E S ,  A N D  T H E  F R A C  S P R E A D  
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Month Close Change

Sep-17 0.264 (0.001)

Oct-17 0.264 (0.002)

Nov-17 0.269 (0.002)

Dec-17 0.273 (0.001)

Jan-18 0.278 (0.001)

Feb-18 0.284 (0.002)

Mar-18 0.282 (0.002)

Apr-18 0.278 (0.002)

May-18 0.271 (0.001)

Jun-18 0.267 (0.004)

Jul-18 0.269 (0.004)

Aug-18 0.273 (0.003)

1YR Strip 0.273 (0.002)

(cents/gallon)

Month Close Change

Sep-17 0.757 (0.000)

Oct-17 0.786 0.005

Nov-17 0.787 0.003

Dec-17 0.787 0.004

Jan-18 0.786 0.004

Feb-18 0.783 0.003

Mar-18 0.755 0.002

Apr-18 0.683 0.000

May-18 0.629 (0.002)

Jun-18 0.616 (0.003)

Jul-18 0.617 (0.002)

Aug-18 0.623 (0.001)

1YR Strip 0.717 0.001

(cents/gallon)
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Prompt WTI (CL) Crude 

Daily Sentiment  

 

 

 

RESISTANCE 

46.97 & 47.80 

SUPPORT 

45.75 & 44.92 
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Ethane :  42%     66,500 btu/g 

Propane: 28%     90,830 btu/g 

Butane: 11%     102,916 btu/g 

Iso-Butane: 6%    98,935 btu/g 

Natural Gasoline: 13% 

                          115,021 btu/g 

B R E N T  C R U D E  F O R W A R D  C U R V E  

Page 7 © 2017 Mansfield Energy Corp.  All rights reserved. 

W T I  C R U D E  F O R W A R D  C U R V E  

W T I — B R E N T  S P R E A D  

NYMEX WTI (CL) Futures 

NYMEX Brent (BZ)  

Futures 

Prompt NGL Futures 

($/gallon) 

FRAC Spread  

Specifications 

FOLLOW US ON TWITTER: 

@MPG_NatGasNews 
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Close Change

0.909 (0.001)

0.935 0.000

1.094 (0.004)

Iso-Butane

Nat Gasoline
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Month Close Change

Oct-17 46.57 (1.30)

Nov-17 46.96 (1.16)

Dec-17 47.27 (1.07)

Jan-18 47.52 (1.01)

Feb-18 47.72 (0.98)

Mar-18 47.88 (0.95)

Apr-18 48.01 (0.93)

May-18 48.11 (0.91)

Jun-18 48.20 (0.88)

Jul-18 48.26 (0.85)

Aug-18 48.31 (0.82)

Sep-18 48.36 (0.79)

Oct-18 48.41 (0.76)

Nov-18 48.46 (0.72)

Dec-18 48.51 (0.70)

Jan-19 48.52 (0.69)

Feb-19 48.54 (0.68)

Mar-19 48.56 (0.66)

Apr-19 48.59 (0.66)

May-19 48.63 (0.65)

Jun-19 48.68 (0.65)

Jul-19 48.71 (0.64)

Aug-19 48.75 (0.63)

Sep-19 48.80 (0.63)

1YR Strip 47.76 (0.97)

2017 46.93 (1.18)

5YR Strip 49.34 (0.66)

Month Close Change

Oct-17 51.89 (0.52)

Nov-17 51.42 (0.56)

Dec-17 51.36 (0.53)

Jan-18 51.39 (0.51)

Feb-18 51.47 (0.50)

Mar-18 51.57 (0.50)

Apr-18 51.65 (0.50)

May-18 51.72 (0.50)

Jun-18 51.79 (0.49)

Jul-18 51.88 (0.49)

Aug-18 51.94 (0.49)

Sep-18 51.97 (0.49)

Oct-18 52.00 (0.50)

Nov-18 52.02 (0.50)

Dec-18 52.04 (0.51)

Jan-19 52.06 (0.52)

Feb-19 52.12 (0.52)

Mar-19 52.19 (0.51)

Apr-19 52.29 (0.51)

May-19 52.33 (0.51)

Jun-19 52.34 (0.51)

Jul-19 52.43 (0.51)

Aug-19 52.49 (0.51)

Sep-19 52.56 (0.51)

1YR Strip 51.67 (0.51)

2017 51.56 (0.54)

5YR Strip 53.15 (0.50)

BEARISH 


