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Prior Day’s NYMEX IN THE NEWS Prompt Natural Gas
. Exxon pushes ahead with Rosneft LNG project despite sanctions: ; ;
May-18 Contract (CT) sources — Reuters reported: Exxon Mobil (XOM.N) is pushing (NG) Daily Sentiment

2.77 1 ahead with efforts to develop its $15 billion Far East Liquefied
;;g Toas Natural Gas (LNG) project with Russia’s Rosneft (ROSN.MM) de- BEARISH
274 1 I spite being forced to exit some joint ventures due to Western
273 - H..“ i sanctions. Two months ago Exxon invited companies including
2.72 ".
271 ’h,,,h,l‘ e Exxon pushes ahead with Rosneft LNG project despite sanctions: RESISTANCE -
2.70 1 sources
2,69 2.77 &2.81
2.68 1 e  PSC Fines Flemingsburg for Natural Gas Safety Violations
267 A SUPPORT
S¥ 32 8% 8498
R T S China National Petroleum Corporation’s [CNPET.UL] engineering 2.70 & 2.66

MAY 4, 2018

arm to bid for construction contracts by October, sources with

knowledge of the matter said. A final investment decision is due in Trading Summary

NYMEX NG Futures 2019, they said. The project is being jointly developed with Ros- NATURAL GAS
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NATURAL GAS BASIS FU TURES, HENRY HUB SPOT PRICES, AND FORWARD CURVE
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NYMEX WTI Delivery

Month Average ($/bbl)
(Excluding Weekends and Holidays)
Month: May 2018

Day Price Day Price
1 67.25 16
2 67.93 17
3 68.43 18
a4 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 (May) 67.8700

(through 05/03/2018)

Average (Apr)  66.3252
Average (Mar) 62.7719

CME NG Option Prices
ATM Call

Month Strike Close Imp Vol

Jul-18
Aug-18 2.750 0.092
Sep-18
Oct-18
Nov-18

CME NG Option Prices
ATM Put

22.5

Month Strike Close Imp Vol

Jul-18
Aug-18 2.750 0.082
Sep-18

Oct-18
Nov-18

18.7
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WEEKLY GAS IN UNDERGROUND STORAGE WITH 5-YR RANGE
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Release Date: April 25, 2018 o3’ souree: 0.5, Energy Information Adminlstration

OBSERVED SNOW DEPTH

Observed Snow Depith Yalid 083000 AnlET 03-Hay-18

Upda 39 AH ET Thu 13-Hay-2015

SN DERTH

24 HOUR SNOWFALL FORECAST

24Hr: Snouwfall Forecast i € Fri thru 00UTC Sat 05-Hay-2018
TG Fri 04-Ha
*

SN

Rig Count

Report Date: April 27,2018

Total Change

Lower 48 — R AVET AR

us- 1021 +8
CN- 85 (8)
EIA Weekly NG Storage
Actual and Surveys for
May 4, 2018
Released May 5, 2018
Range (78) to (99)
PIRA — (45)

Citi Futures— (55)
Reuters — (60)

EIAACTUAL — 62

Total Working Gas In
Storage

1,343 BCF

62 BCF (LAST WEEK)
(903) BCF (LAST YEAR)
(534) BCF (5-YR AVG)

U.S. Natural Gas Supply

Gas Week 4/26—5/2
Average daily values (BCF/D):
Last Year (BCF/d)

Dry Production —+71.2
Total Supply —+76.8

Last Week (BCF/d)
Dry Production — +79.6

Total Supply — +85.4

[NEXT REPORT ON May 10]

U.S. Natural Gas Demand

Gas Week 4/26—5/2
Average daily values (BCF/D):
Last Year (BCF/d)

Power —+24.1

Total Demand — +69.1

Last Week (BCF/d)

Power — +23.8

Total Demand — +77.7

[NEXT REPORT ON May 10]
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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
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ETHANE FUTURES, NG/ETHANE RATIO, PROPANE FUTURES, AND THE FR
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Ethane / Natural Gas Ratio

CME Future Prices
Ethane (C2)
Non-LDH— Mont Belvieu
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Frac Spread

Month Close Change
Jun-18 0.263 0.001
Jul-18 0.263 0.001
Aug-18 0.262 (0.000)
Sep-18 0.263 (0.001)
Oct-18 0.264 (0.001)
Nov-18 0.264 0.000
Dec-18 0.264 (0.001)
Jan-19 0.264 (0.003)
Feb-19 0.268 (0.001)
Mar-19 0.268 (0.000)
Apr-19 0.266 (0.000)
May-19 0.263 (0.001)
1YR Strip  0.264 (0.001)
CME Future Prices

Propane (C3)

6/1/2018

7/1/2018

8/1/2018

T
0w 0 0 O
P} P} P —
© ©o o o
S & 8 g
=~ = el —
g & Jd Z
o — o —
— — —

— 5/3/2018

9/1/2018

2/1/2019

= == 4/26/2018

3/1/2019

4/1/2019

5/1/2019

6/1/2019

[2)] (<)} '
— —
o o
N N
I
N =
4/3/2018

9/1/2019

Non-LDH— Mont Belvieu
(cents/gallon)

Month
Jun-18
Jul-18
Aug-18
Sep-18
Oct-18
Nov-18
Dec-18
Jan-19
Feb-19
Mar-19
Apr-19
May-19

1YR Strip

Close
0.890
0.863
0.849
0.845
0.845
0.845
0.845
0.844
0.836
0.818
0.759
0.712

0.829

Change
(0.007)
(0.003)

0.000
0.001
0.001
0.001
0.001
0.001
0.003
0.002
0.002
0.003

0.000
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Prompt WTI (CL) Crude BRENT CRUDE FORWARD CURVE FRAC Spread
Daily Sentiment 75 4 Specifications
Ethane: 42% 66,500 btu/g
70 -
BULLISH / Propane: 28% 90,830 btu/g
f" 65 | Butane: 11% 102,916 btu/g
RESISTANCE /7 :\To—Butlage: 6|% 9183,€/)35 btu/g
60 atural Gasoline: 13%
68.95 & 69.47 S 115,021 btu/g
SUPPORT 55 4
67.56 & 66.69 Prompt NGL Futures
50 - ($/gallon)
FOLLOW US ON TWITTER: Jun-18 Close Change
u @MPG_NatGasNews 2 o o o o o 6 6 6 4 b NN N T Butane  1.014  0.004
Iso-Butane 1.105 (0.006)

7/1/2018
11/1/2018
3/1/2019
7/1/2019
11/1/2019
3/1/2020
7/1/2020
11/1/2020
3/1/2021
7/1/2021
11/1/2021
3/1/2022
7/1/2022
11/1/2022
3/1/2023
7/1/2023
11/1/2023
3/1/2024
7/1/2024
11/1/2024
3/1/2025

Nat Gasoline 1.570 0.010
NYMEX Brent (BZ)

May-20 64.01 0.17
Jun-20 63.67 0.17

Apr-20 5769 0.42
May-20 5735 0.43

Futures TR = e /312018 NYMEX WTI (CL) Futures

Month Close Change WTI CRUDE FORWARD CURVE Month Close Change
Jul-18 7362 026 757 Jun-18  68.43  0.50
Aug-18 7322 028 70 | Jul-18 68.26  0.49
Sep18 7265 025 | Aug-18  67.80 0.5
Oct-18  72.08 0.21 Sep-18  67.22  0.40
Nov-18 7160 020 60 - Oct18  66.64 0.41
Dec-18 7112 0.20 55 - Nov-18  66.12 0.43
Jan19 7066 020 | Dec-18  65.62 0.44
Feb-19 7020 0.20 Jan-19  65.09 0.44
Mar-19  69.73 0.20 45 7 Feb-19  64.49  0.43
Apr-19 6928 020 4 b Mar1l9 6390 0.43
May-19 6881 0.18 SESSEEE8EE RIS ERE  Apr19 6332 043
Jun-19 6835 0.17 2999333793979 3F Mayl9 6275 042
Jul-19 67.96 0.17 T 532018 = = 42602018 yywo1s  Jun-19 62.20 0.40
Aug-19  67.53 0.17 Jul-19 61.65 0.41
Sep-19 67.08 0.17 WTI—BRENT SPREAD Aug-19 6112 040
Oct19 6665 017 0 —+——— Sep-19  60.63  0.40
Nov-19 6621 0.16 (1) - Oct19  60.18 0.41
Dec-19 65.73 0.16 (2) 1 Nov-19 59.75 0.42
Jan-20 65.33 0.16 (3) 1 Dec-19 5934 0.41
Feb-20 6499 0.7 (4 1 Jan20 5888 0.41
Mar20  64.64 017 O L=< Feb-20 5845 0.41
Apr20 6432 0417 56; ’ N ==~~~ _ Mar20 5806 0.1
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