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on Thursday with fluctuations around the $2.90 per mBtu level.
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PHYSICAL SPOT NATURAL GAS PRICE MAP

Trade Date: Jun-22-2017

Flow Date(s): Jun-23-2017
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1D DAILY INDEX PRICE | CHANGE 1D DAILY INDEX PRICE CHANGE 1D DAILY INDEX PRICE | CHANGE
1 Stanfield 2.42 (0.12) 11 NGPL-Midcont Pool 2.60 (0.10) 21 REX E-ANR 2.73 (0.05)
2 Malin 2.66 (0.03) 12 Panhandle 2.47 (0.11) 22 Leidy-Transco 1.73 0.02
3 PG&E - Citygate 3.15 (0.04) 13 EP-Permian 2.57 (0.15) 23 Henry 2.85 (0.03)
4 Socal-Citygate 3.37 (0.61) 14 TGP-ZO 2.71 (0.06) 24 Transco-85 2.83 (0.02)
5 SoCal Border 2.85 (0.56) 15 Houston Ship Channel 3.05 (0.01) 25 Sonat-Z0 South 2.79 (0.03)
6 Waha 2.68 (0.09) 16 NGPL-TXOK 2.70 (0.05) 26 FGT-Z3 2.85 (0.05)
7 EP-SJ Blanco Pool 2.61 (0.12) 17 TETCO-M1 30 2.81 (0.02) 27 Dominion-South 1.84 0.01
8 Opal Plant Tailgate 2.60 (0.06) 18 Chicago Citygates 271 (0.09) 28 Transco-Z6 (non-NY) 0.00 0.00
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DISCLAIMER: The con-
tent herein is privileged
and confidential. Con-
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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
Jul-17 2.900 0.043 30.0
Aug-17 2.950 0.111 33.7
Sep-17 2.950 0.150 31.9
Oct-17 2.950 0.199 31.9
Nov-17 3.050 0.224 32.8
Dec-17

Jan-18

Feb-18

Mar-18

Apr-18

May-18

Jun-18

Jul-18

Aug-18

Sep-18

Oct-18

Nov-18

CME NG Option Prices

ATM Put

Month Strike Close Imp Vol
Jul-17 2.900 0.040 375
Aug-17 2.950 0.143 375
Sep-17 2.950 0.189 35.6
Oct-17 2.950 0.205 34.7
Nov-17 3.050 0.259 34.7
Dec-17
Jan-18
Feb-18
Mar-18
Apr-18
May-18
Jun-18
Jul-18
Aug-18
Sep-18
Oct-18
Nov-18
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R NATURAL GAS NEWS

Rig Count
Report Date: June 16, 2017

WEEKLY GAS IN UNDERGROUND STORAGE WITH 5-YR RANGE
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TROPICAL STORM ACTIVITY— ATLANTIC Reuters — +58

P 3

EIAACTUAL — +61

Total Working Gas In
Storage

2,770 BCF

+61 BCF (LAST WEEK)
(324) BCF (LAST YEAR)
+207 BCF (5-YR AVG)

U.S. Natural Gas Supply

Gas Week 6/15 - 6/21
Average daily values (BCF/D):
Last Year (BCF/d)

Dry Production —+71.4
Total Supply — +77.9

Last Week (BCF/d)

Dry Production —+71.6
Total Supply — +77.2

For the North Atlantic...Caribbean Sea and the Gulf of Mexico:

The Weather Prediction Center is now issuing advisories on Tropical Depression Cindy, located [NEXT REPORT ON JUN 29]

inland over southeastern Texas.
U.S. Natural Gas Demand

Gas Week 6/15 - 6/21

Average daily values (BCF/D):
Forecaster Landsea Last Year (BCF/d)

Power — +34.2

Total Demand — +72.2

Last Week (BCF/d)

Power —+29.4

Total Demand — +68.3

Tropical cyclone formation is not expected during the next 5 days.

[NEXT REPORT ON JUN 29]
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WEATHER — HIGH / LOW TEMPERATURE SATURDAY
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WEATHER — 6 TO 10 DAY OUTLOOK — NOAA
Temperature
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WEATHER — 8 TO 14 DAY OUTLOOK — NOAA
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WEATHER — 30 DAY OUTLOOK — NOAA
Temperature
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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
Jul-17 0.241 (0.001)
Aug-17 0.236 (0.003)
Sep-17 0.238 (0.005)
Oct-17 0.243 (0.005)
Nov-17 0.246 (0.005)
Dec-17 0.250 (0.004)
Jan-18 0.254 (0.004)
Feb-18 0.260 (0.005)
Mar-18 0.261 (0.005)
Apr-18 0.260 (0.006)
May-18 0.257 (0.006)
Jun-18 0.257 (0.007)
1YR Strip  0.250 (0.004)
CME Future Prices
Propane (C3)

Non-LDH— Mont Belvieu
(cents/gallon)

Month Close Change
Jul-17 0.592 0.001
Aug-17 0.578 0.002
Sep-17 0.579 0.001
Oct-17 0.584 0.001
Nov-17 0.589 0.001
Dec-17 0.593 0.001
Jan-18 0.597 0.001
Feb-18 0.601 0.002
Mar-18 0.591 0.001
Apr-18 0.541 0.001
May-18 0.512 0.001
Jun-18 0.509 0.003
1YR Strip  0.572 0.001
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