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PHYSICAL SPOT NATURAL GAS PRICE MAP

Trade Date: Aug-29-2017
Flow Date(s): Aug-30-2017
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Ice DATA
1D DAILY INDEX PRICE CHANGE ID DAILY INDEX PRICE CHANGE 1D DAILY INDEX PRICE CHANGE
1 Stanfield 2.67 (0.06) 11 NGPL-Midcont Pool 2.65 (0.06) 21 REX E-ANR 2.79 (0.05)
2 Malin 2.82 (0.10) 12 Panhandle 2.47 (0.13) 22 Leidy-Transco 1.55 (0.08)
3 PG&E - Citygate 3.39 0.03 13 EP-Permian 2.62 (0.06) 23 Henry 2.88 (0.04) TEET
4 Socal-Citygate 4.79 0.91 14 [tGPzO 2.70 (0.03) 24  |Transco-85 292 0.02 KR
5 SoCal Border 4.12 0.61 15 Houston Ship Channel 2.86 (0.04) 25 Sonat-Z0 South 2.89 (0.01) #
6 Waha 2.68 (0.07) 16  |NGPLTXOK 2.68 0.02 26 FGT-Z3 2.93 0.01 I —
7 EP-SJ Blanco Pool 2.64 (0.10) 17  [TETCO-M1 30 0.00 0.00 27 Dominion-South 1.70 0.01 ——
8 Opal Plant Tailgate 2.74 (0.09) 18 Chicago Citygates 2.80 (0.04) 28 Transco-Z6 (non-NY) 0.00 0.00
9 NWP-Wyoming 2.64 (0.08) 19 Michcon 2.83 (0.03) 29 Transco-Z6 (NY) 1.88 0.00
10 Ventura 275 (0.02) 20 Iroquois (into) 2.20 (0.23) 30 Iroquois-Z2 2.15 0.05
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NATURAL GAS BASIS FUTURES, HENRY HUB SPOT PRICES, AND FORWARD CURVE
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CME NG Option Prices

ATM Call

Month Strike Close Imp Vol
Oct-17 2.950 0.111 33.7
Nov-17 3.050 0.152 33.7
Dec-17 3.150 0.221 33.7
Jan-18 3.250 0.292 384
Feb-18 3.250 0.368 43.1
Mar-18

Apr-18

May-18

Jun-18

Jul-18

Aug-18

Sep-18

Oct-18

Nov-18

Dec-18

Jan-19

Feb-19

CME NG Option Prices

ATM Put

Month Strike Close Imp Vol
Oct-17 2.950 0.082 26.2
Nov-17 3.050 0.147 28.1
Dec-17 3.150 0.179 30.0
Jan-18 3.250 0.258 35.6
Feb-18 3.250 0.336 41.2
Mar-18
Apr-18
May-18
Jun-18
Jul-18
Aug-18
Sep-18
Oct-18
Nov-18
Dec-18
Jan-19
Feb-19
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R NATURAL GAS NEWS
Rig Count
WEEKLY GAS IN UNDERGROUND STORAGE WITH 5-YR RANGE
4,200 Report Date: August 25, 2017
4,000 Total Change
3,600 Us- 940 (6)
E 3,200 CN- 217 +3
& 2800
3 o EIA Storage History for
5 1o 35th Week of Year
£ 00 (Due to Report Aug 31)
o Year Week Ending  BCF
3 § 2 5 E § £ ) gu 2013 Aug 30,2013 +58
Soyear s MU - minimum range Lovwar 48 — e AUEr3gE 2014 Aug 29,2014 +78
Release Date: Aug 24, 2017 @3’ fource: 1.5 Energy Iformatlon Adminlstration 2015 Aug 28,2015 +96

2016 Aug 26,2016 +51

ESTIMATE — +29

Total Working Gas In
Storage

3,125 BCF

+43 BCF (LAST WEEK)
(223) BCF (LAST YEAR)
+45 BCF (5-YR AVG)

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
B :‘ 2 Average daily values (BCF/D):

1AM Th AR {0 j Last Year (BCF/d)
i D Power — +35.2

i i () z Total Demand — +73.0
M R 3 Last Week (BCF/d)
: = Power — +33.5

@ Total Demand — +72.5

100W [NEXT REPORT ON AUG 31]
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WEATHER — HIGH / LOW TEMPERATURE TOMORROW
HIGH Temperature LOW Temperature

R LT
High Temperature(F) Ending Thu Aug 31 2017 8PM EOT

- (Fri Sep 01 2017 0022 T - (Fri Sep 01 2017 122) JEEAT,

L i National Digital Forecast Database m {@: National Digital Forecast Database f i

- P07 imauAnne Granhir created-ALS 79 d:39PM FNT Ty . 187 issuance Granhic created-Aus 29 2:30PM EDT Tyt
WEATHER — 6 TO 10 DAY OUTLOOK — NOAA

Temperature Precipitation

egﬂ,w& ﬁﬁ%?w PSR B zﬁwﬁ .
¥ ) OR BELOW (BLZNORMAL ¥AL
3

6-10 D
TEHMPER
MADE Vit
VALID SRAY AREAY ARE/'WEAR-NORMAL SRAY- ARERS ARE NEAR- NORAL
90% 80% 70% 60% 50% 40% 33% 33% 40% S0% 60% 70% 80% 90% 90% 80% 70% 60% S0% 40% 33% 33% 40% SO% 60% 70% 80% 90%

Probability of Below i Mormal Probability of Above Probability of Below ol | Probability of Above

WEATHER — 8 TO 14 DAY OUTLOOK — NOAA
Temperature Precipitation
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ETHANE FUTURES, NG/ETHANE RATIO, PROPANE FUTURES, AND THE FRAC SPREAD
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CME Future Prices

Ethane (C2)

Non-LDH— Mont Belvieu
(cents/gallon)

Month Close Change
Sep-17 0.263 (0.001)
Oct-17 0.258 (0.007)
Nov-17 0.265 (0.004)
Dec-17 0.271 (0.003)
Jan-18 0.276 (0.002)
Feb-18 0.281 (0.003)
Mar-18 0.280 (0.002)
Apr-18 0.276 (0.002)
May-18 0.268 (0.003)
Jun-18 0.263 (0.004)
Jul-18 0.267 (0.002)
Aug-18 0.271 (0.001)
1YR Strip  0.270 (0.003)
CME Future Prices
Propane (C3)

Non-LDH— Mont Belvieu
(cents/gallon)

Month Close Change
Sep-17 0.756 (0.001)
Oct-17 0.777 (0.009)
Nov-17 0.780 (0.007)
Dec-17 0.781 (0.006)
Jan-18 0.781 (0.005)
Feb-18 0.778 (0.005)
Mar-18 0.752 (0.003)
Apr-18 0.680 (0.003)
May-18 0.628 (0.001)
Jun-18 0.615 (0.001)
Jul-18 0.616 (0.001)
Aug-18 0.621 (0.001)
1YR Strip  0.714 (0.004)
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Prompt WTI (CL) Crude
Daily Sentiment

BEARISH

RESISTANCE -
47.02 & 47.59
SUPPORT

45.82 & 45.19

FOLLOW US ON TWITTER:
a @MPG_NatGasNews

NYMEX Brent (BZ)

Futures
Month Close Change WTI
Oct-17 52.00 0.11
Nov-17 51.66 0.24
Dec-17 51.69 0.33
Jan-18 51.77 0.38
Feb-18 51.87 0.40
Mar-18 51.97 0.40
Apr-18 52.06 0.41
May-18 52.14 042
Jun-18 52.22 043
Jul-18 52.32 0.44
Aug-18 52.39 0.45
Sep-18 52.42 0.45
Oct-18 52.47  0.47
Nov-18 5250 0.48
Dec-18 52,52 0.48
Jan-19 5255 0.49
Feb-19 52.62 0.50
Mar-19 52.70 0.51
Apr-19 5281 0.52
May-19 52.85 0.52
Jun-19 52.87 0.53
Jul-19 52,97 0.54
Aug-19 53.03 0.54
Sep-19 53.10 0.54

1YR Strip 52.04  0.37
2017 51.78 0.23

BYR Strip  53.68 0.53

BRENT CRUDE FORWARD CURVE
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FRAC Spread
Specifications

Ethane: 42%
Propane: 28%
Butane: 11% 102,916 btu/g
Iso-Butane: 6% 98,935 btu/g
Natural Gasoline: 13%
115,021 btu/g

66,500 btu/g
90,830 btu/g

10/1/2017
2/1/2018
6/1/2018 1

10/1/2018
2/1/2019
6/1/2019 1

10/1/2019
2/1/2020
6/1/2020 1

10/1/2020
2/1/2021 1
6/1/2021

10/1/2021 7
2/1/2022
6/1/2022

10/1/2022
2/1/2023 7
6/1/2023

10/1/2023
2/1/2024
6/1/2024

— 8 29/2017 o = 8/22/2017 7/31/2017

CRUDE FORWARD CURVE

Prompt NGL Futures
($/gallon)
Sep-17 Close Change
Butane 0.908 (0.001)
Iso-Butane 0.936 0.000
Nat Gasoline 1.095 0.001
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1/1/2024 1
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2/1/2026
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—
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WTI-BRENT SPREAD
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NYMEX WTI (CL) Futures

Month Close Change
Oct-17 46.44 (0.13)
Nov-17 47.00 0.04
Dec-17 47.45  0.18
Jan-18 47.79  0.27
Feb-18 48.04 0.32
Mar-18 48.22 0.34
Apr-18 48.37 0.36
May-18 48.48 0.37
Jun-18 48.57 0.37
Jul-18 48.63 0.37
Aug-18 48.69 0.38
Sep-18 48.75 0.39
Oct-18 48.81 0.40
Nov-18 48.87 0.41
Dec-18 48.93 0.42
Jan-19 4895 0.43
Feb-19 4898 0.44
Mar-19 49.02 0.46
Apr-19 49.06 0.47
May-19 49.11 048
Jun-19 49.17 0.49
Jul-19 49.21 0.50
Aug-19 4926 0.51
Sep-19 49.32 0.52
1YR Strip  48.04  0.27
2017 46.96  0.03
5YR Strip  49.83 0.48
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