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NYMEX WTI Delivery

Month Average ($/bbl)
(Excluding Weekends and Holidays)

Month: January 2018
Day Price Day Price

1 16
2 6037 17
3 61.63 18
4 19
5 20
6 21
7 22
8 23
9 24
10 25
11 26
12 27
13 28
14 29
15 30
31

Average (Jan) 61.0000

(through 01/03/2018)
Average (Dec) 57.9470
Average (Nov)  56.6629

CME NG Option Prices

ATM Call

Month Strike Close Imp Vol
Feb-18
Mar-18
Apr-18
May-18
Jun-18

2.950 0.208 46.8

CME NG Option Prices

ATM Put

Month Strike Close Imp Vol
Feb-18
Mar-18
Apr-18
May-18
Jun-18

2.950 0.228 52.5
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WEEKLY GAS IN UNDERGROUND STORAGE WITH 5-YR RANGE

4,000
3,600
3,200

2 2800
= 2400
5 2,000
E 1,600
1,200
800

400

Seyenr rrand FUen - il Rimum Fange Lowar 48 — AT AVErage

Release Date: December 28, 2017 13’ Source: W.%. Energy ormation Adminiviration

OBSERVED SNOW DEPTH

Observed Snow Depth

SHOWDERTH

24 HOUR SNOWFALL FORECAST

24Hr Snowfall Forecast Yalid 0O0UTC Thu thou O0OUTE Fri 05-Jan-2018

Is: 5200 UTC Thu 04

Rig Count

Report Date: December 29, 2017
Total Change

us- 929 (2)
CN- 136 (74)
EIA Weekly NG Storage

Actual and Surveys for

December 28, 2017
Released January 4, 2018
Range (205) to (243)

PIRA — (221)

ARM — (205)

Reuters — (221)

EIA ACTUAL — (4)

Total Working Gas In
Storage

3,332 BCF

(112) BCF (LAST WEEK)
(62) BCF (LAST YEAR)
(85) BCF (5-YR AVG)

U.S. Natural Gas Supply

Gas Week 12/14 - 12/20
Average daily values (BCF/D):
Last Year (BCF/d)

Dry Production —+69.1

Total Supply — +75.9

Last Week (BCF/d)
Dry Production —+76.1

Total Supply — +82.0

[NEXT REPORT ON JAN 4]

U.S. Natural Gas Demand

Gas Week 12/14 - 12/20
Average daily values (BCF/D):
Last Year (BCF/d)

Power — +27.3

Total Demand — +116.6

Last Week (BCF/d)

Power — +27.6

Total Demand — +107.2

[NEXT REPORT ON JAN 4]
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WEATHER — HIGH / LOW TEMPERATURE TOMORROW
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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
Feb-18 0.252 0.006
Mar-18 0.256 (0.003)
Apr-18 0.259 (0.003)
May-18 0.263 (0.003)
Jun-18 0.267 (0.003)
Jul-18 0.270 (0.004)
Aug-18 0.273 (0.005)
Sep-18 0.275 (0.005)
Oct-18 0.279 (0.005)
Nov-18 0.283 (0.005)
Dec-18 0.286 (0.006)
Jan-19 0.289 (0.007)
1YR Strip  0.271 (0.004)
CME Future Prices
Propane (C3)

Non-LDH— Mont Belvieu
(cents/gallon)

Month Close Change
Feb-18 0.977 (0.009)
Mar-18 0.973 (0.008)
Apr-18 0.909 (0.003)
May-18 0.846 0.002
Jun-18 0.826 0.003
Jul-18 0.818 0.005
Aug-18 0.817 0.005
Sep-18 0.819 0.005
Oct-18 0.822 0.005
Nov-18 0.826 0.004
Dec-18 0.829 0.004
Jan-19 0.833 0.003
1YR Strip  0.858 0.001
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Prompt WTI (CL) Crude

Daily Sentiment 75
BULLISH /%

RESISTANCE
59.11 & 59.44
SUPPORT -
58.21 & 57.64

50
FOLLOW US ON TWITTER:

45

a @MPG_NatGasNews

NYMEX Brent (BZ)
Futures
Month Close Change WTI
Mar-18  67.84 127 75
Apr-18  67.29 116 70
May-18 6690 111
Jun-18  66.57  1.06
Jul-18 66.24 1.00 60
Aug-18  65.87 094 =g
Sep18 6549 088
Oct18  65.09 0.83
Nov-18  64.68 0.77 45
Dec-18 6427 0.72 4
Jan-19 6393 0.68
Feb-19  63.58 0.66
Mar-19  63.21 0.62
Apr-19  62.87 0.58
May-19 6254 054 WTI
Jun-19 6221 051 0
Jul-19 6193 048 (1)
Aug-19 6164 046 (2)
Sep-19 61.37 0.44 ()
Oct-19 61.13 043 @
Nov-19  60.87 042
Dec-19  60.60 0.40 (©
Jan20 6041 039 7
Feb-20 6021  0.37 Ez;
. (10)
1YR Strip  65.65  0.92
2018 66.02 0.97
5YR Strip  60.26 0.37

BRENT CRUDE FORWARD CURVE

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
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Prompt NGL Futures
($/gallon)
Feb-18 Close Change
Butane 1.028 (0.018)
Iso-Butane 1.086 0.014
Nat Gasoline 1.425 (0.011)
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NYMEX WTI (CL) Futures

Month Close Change
Feb-18 61.63 1.26
Mar-18 6155 1.17
Apr-18 61.41 1.08
May-18 6121 1.01
Jun-18 60.94 0.95
Jul-18 60.58 0.86
Aug-18 60.20 0.80
Sep-18 59.82 0.75
Oct-18 59.45 0.71
Nov-18 59.10 0.68
Dec-18 58.77 0.65
Jan-19 58.43 0.62
Feb-19 58.08 0.59
Mar-19 57.73 0.56
Apr-19 57.41  0.52
May-19 57.10 0.48
Jun-19 56.83 0.46
Jul-19 56.53 0.44
Aug-19 56.25 0.41
Sep-19 56.00 0.39
Oct-19 55.78 0.37
Nov-19 5558 0.35
Dec-19 5540 0.32
Jan-20 55.18 0.31
1YR Strip 60.26  0.88
2018 60.42 0.90
5YR Strip 54.81 0.34
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