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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
Dec-17 3.200 0.110 41.2
Jan-18 3.300 0.214 46.8
Feb-18 3.300 0.269 45.0
Mar-18 3.250 0.327 46.8
Apr-18 3.000 0.210 30.0
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CME NG Option Prices

ATM Put

Month Strike Close Imp Vol
Dec-17 3.200 0.119 41.2
Jan-18 3.300 0.218 45.0
Feb-18 3.300 0.283 45.9
Mar-18 3.250 0.328 46.8
Apr-18 3.000 0.231 30.0
May-18
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Aug-18
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WEEKLY GAS IN UNDERGROUND STORAGE WITH 5-YR RANGE
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Release Date: November 9, 2017
OBSERVED SNOW DEPTH

Observed Snow Depth

SHOWDERTH

ela’ source: W8, Energy Informafion Admnlstration
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Rig Count

Report Date: November 3, 2017

Total Change

Us- 898 (11)
CN- 192 +1
EIA Weekly NG Storage

Actual and Surveys for

November 2, 2017
Released November 9,2017

Citi — +6
ARM — +7

Reuters — +15

EIAACTUAL — +15

Total Working Gas In
Storage

3,790 BCF

+15 BCF (LAST WEEK)
(219) BCF (LAST YEAR)
(71) BCF (5-YR AVG)

U.S. Natural Gas Supply

Gas Week 11/2- 11/8
Average daily values (BCF/D):
Last Year (BCF/d)

Dry Production —+70.2
Total Supply — +75.6

Last Week (BCF/d)

Dry Production —+75.5
Total Supply — +81.4

[NEXT REPORT ON Nov 16]

U.S. Natural Gas Demand

Gas Week 11/2-11/8
Average daily values (BCF/D):
Last Year (BCF/d)

Power — +23.1

Total Demand — +70.4

Last Week (BCF/d)

Power —+21.9

Total Demand — +78.8

[NEXT REPORT ON Nov 16]
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WEATHER — HIGH / LOW TEMPERATURE SATURDAY
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WEATHER — HIGH / LOW TEMPERATURE SUNDAY
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WEATHER — HIGH / LOW TEMPERATURE MONDAY
HIGH Temperature LOW Temperature
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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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ETHANE FUTURES, NG/ETHANE RATIO, PROPANE FUTURES, AND THE FRAC SPREAD CME Future Prices
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Prompt WTI (CL) Crude BRENT CRUDE FORWARD CURVE FRAC Spread
Daily Sentiment 65 Specifications
BU LL|SH / o Ethane: 42% 66,500 btu/g
ol 60 1° < - Propane: 28% 90,830 btu/g
{ y‘ -a_ ~ . Butane:11% 102916 btu/g
FESISTANCE 2 55 - S, e e T Iso-Butane: 6% 98,935 btu/g
Natural Gasoline: 13%
SJF;SZR(T& o1t 50 1 115,021 btu/g
56.73 & 56.29 Prompt NGL Futures
7 ($/gallon)
FOLLOW US ON TWITTER: Dec.d7 Glose Change
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