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PHYSICAL SPOT NATURAL GAS PRICE MAP

Trade Date: Aug-07-2017
Flow Date(s): Aug-08-2017
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Ice DATA
1D DAILY INDEX PRICE | CHANGE 1D DAILY INDEX PRICE CHANGE 1D DAILY INDEX PRICE | CHANGE
1 Stanfield 2.42 0.00 11 NGPL-Midcont Pool 2.52 0.05 21 REX E-ANR 2.68 0.00
2 Malin 2.53 0.01 12 Panhandle 2.43 0.03 22 Leidy-Transco 167 0.00
3 PG&E - Citygate 3.19 0.01 13 EP-Permian 244 (0.02) 23 Henry 2.75 (0.01)
4 Socal-Citygate 2.97 (0.18) 14 TGP-ZO 2.63 0.02 24 Transco-85 2.76 0.01
5 SoCal Border 2.61 (0.12) 15 Houston Ship Channel 2.75 (0.02) 25 Sonat-Z0 South 2.74 0.01
6 Waha 2.60 (0.04) 16 NGPL-TXOK 2.68 (0.03) 26 FGT-Z3 2.77 0.00
7 EP-SJ Blanco Pool 2.48 (0.02) 17 TETCO-M1 30 2.72 (0.01) 27 Dominion-South 1.64 0.17
8 Opal Plant Tailgate 2.46 (0.00) 18 Chicago Citygates 2.68 0.01 28 Transco-Z6 (non-NY) 245 0.45
9 NWP-Wyoming 2.41 (0.01) 19 Michcon 2.72 (0.00) 29 Transco-Z6 (NY) 1.85 0.14
10 Ventura 2.59 0.05 20 Iroquois (into) 2.64 0.16 30 Iroquois-Z2 2.71 0.51

271
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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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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
Sep-17 2.800 0.074 30.0
Oct-17 2.850 0.121 319
Nov-17 2.900 0.179 31.9
Dec-17 3.100 0.212 32.8
Jan-18 3.150 0.301 375
Feb-18

Mar-18

Apr-18

May-18

Jun-18

Jul-18

Aug-18

Sep-18

Oct-18

Nov-18

Dec-18

Jan-19

CME NG Option Prices

ATM Put

Month Strike Close Imp Vol
Sep-17 2.800 0.074 26.2
Oct-17 2.850 0.130 28.1
Nov-17 2.900 0.157 30.0
Dec-17 3.100 0.208 31.9
Jan-18 3.150 0.280 36.6
Feb-18
Mar-18
Apr-18
May-18
Jun-18
Jul-18
Aug-18
Sep-18
Oct-18
Nov-18
Dec-18
Jan-19
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Rig Count

Report Date: August 4, 2017
Total Change

WEEKLY GAS IN UNDERGROUND STORAGE WITH 5-YR RANGE
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PIRA — +21
Seyenr rrand FUen - il Rimum Fange Lowar 48 — AT AVErage
=, Citi—+25
Release Date: Jun 1, 2017 4 Source: W% Energy Infarmsflon Adminlstration

Reuters — +25

TROPICAL STORM ACTIVITY— ATLANTIC
= EIAACTUAL — +24

—
| All Disturbances Jji
's ces Total Working Gas In
Storage
3,010 BCF

+20 BCF (LAST WEEK)
(279) BCF (LAST YEAR)
+87 BCF (5-YR AVG)

U.S. Natural Gas Supply

Gas Week 7/27- 8/2
Average daily values (BCF/D):
Last Year (BCF/d)

Dry Production —+71.9
Total Supply — +79.0

Last Week (BCF/d)

Dry Production —+72.7
Total Supply — +78.8

[NEXT REPORT ON AUG 10]

3 ‘ U.S. Natural Gas Demand
Gas Week 7/27 - 8/2

i Average daily values (BCF/D):
W : Last Year (BCF/d)

; AM Power — +37.8

= Total Demand — +76.2

Last Week (BCF/d)

1PM Power — +37.6
: o E Total Demand — +74.6
/ Guatemala '

[NEXT REPORT ON AUG 10]
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WEATHER — HIGH / LOW TEMPERATURE TOMORROW
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WEATHER — 6 TO 10 DAY OUTLOOK — NOAA
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Precipitation
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ETHANE FUTURES, NG/ETHANE RATIO, PROPANE FUTURES, AND THE FRAC SPREAD
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Ethane / Natural Gas Ratio

CME Future Prices

Ethane (C2)

Non-LDH— Mont Belvieu
(cents/gallon)
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Month Close Change
Sep-17 0.257 (0.001)
Oct-17 0.259 (0.001)
Nov-17 0.263 (0.000)
Dec-17 0.267 0.000
Jan-18 0.271 0.001
Feb-18 0.278 0.000
Mar-18 0.275 0.000
Apr-18 0.271 0.001
May-18 0.265 0.000
Jun-18 0.261 0.002
Jul-18 0.268 0.001
Aug-18 0.273 0.001
1YR Strip 0.267 0.000
CME Future Prices
Propane (C3)

Non-LDH— Mont Belvieu
(cents/gallon)

Frac Spread
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Month
Sep-17
Oct-17
Nov-17
Dec-17
Jan-18
Feb-18
Mar-18
Apr-18
May-18
Jun-18
Jul-18

Aug-18

1YR Strip

Close
0.732
0.728
0.728
0.728
0.728
0.728
0.709
0.646
0.603
0.593
0.597
0.601

0.676

Change
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Prompt WTI (CL) Crude BRENT CRUDE FORWARD CURVE
Daily Sentiment 65 1

BULLISH /w0

.
Y & 55 A
RESISTANCE 7

49,90 & 50.41
SUPPORT 207
48.71 & 48.03

45 -
FOLLOW US ON TWITTER:

FRAC Spread
Specifications

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

a @MPG_NatGasNews 49

10/1/2017
2/1/2018
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2/1/2019
6/1/2019 1
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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

NYMEX Brent (BZ)

Futures

Month Close Change WTI CRUDE FORWARD CURVE

Oct-17 52.37 (0.05) 60 7

Nov-17  52.42 (0.04) >8]

Dec-17 5257 (0.03) °° ]
(0.01)
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N
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Jan18 5271 (0.01) >* ]
Feb18 5284 000 o
Mari8 5294 002 |
Apr-18 5300 002 .

May-18  53.06 0.03 ,, |
Jun-18 5311  0.05 4, |
Ju-l8 5347 0.05 4

Prompt NGL Futures
($/gallon)
Sep-17 Close Change

Butane 0.871 (0.009)
Iso-Butane 0.883 (0.006)
Nat Gasoline 1.117 (0.004)

Aug-18 53.21 0.05
Sep-18 53.24  0.06

Oct-18 53.26 0.06 —8/;/2017 - == 7/31/2017
Nov-18 53.28 0.06

Dec-18 53.31 0.06 WTI-BRENT SPREAD

Jan-19 53.35 0.06 0 ———————
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Feb-19 5341 0.06
Mar-19 5347 0.06 (1) -
Apr-19 5356  0.06

May-19  53.60 0.06 (2) ]
Jun-19  53.61 0.06
Ju-l9 5369 006 )7
Aug19 5375 0.06
Sep-19 5381 0.06

1YRStrip  52.89  0.01 N 933333888383 PYy
SREERRERSRESRERRERE

2017 5245 (0.04) S9gdgggSggdgIgggEggeT g
5YRStrip  54.41  0.03 S T s T T - W
e 8/7/2017 == = 7/31/2017 7/7/2017

NYMEX WTI (CL) Futures
Month Close Change

Sep-17  49.39 (0.19)
Oct17  49.57 (0.16)
Nov-17  49.75 (0.13)
Dec-17  49.92 (0.10)
Jan-18  50.07 (0.08)
Feb-18  50.17 (0.06)
Mar-18  50.24 (0.04)
Apr-18  50.28 (0.03)
May-18  50.30 (0.01)
Jun-18  50.30 (0.01)

Jul-18 50.28 0.00
Aug-18 50.25 0.00

Sep-18 50.22 (0.02)
Oct-18 50.21 (0.03)
Nov-18 50.21 (0.03)
Dec-18 50.23 (0.04)
Jan-19 50.21 (0.04)
Feb-19 50.20 (0.04)
Mar-19 50.21 (0.04)
Apr-19 50.23 (0.04)
May-19 50.26 (0.04)
Jun-19 50.30 (0.05)
Jul-19 50.31 (0.05)
Aug-19 50.33 (0.05)

1YR Strip  50.04 (0.07)
2017 49.66 (0.15)
5YR Strip  50.95  (0.09)
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