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PHYSICAL SPOT NATURAL GAS PRICE MAP
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1D DAILY INDEX PRICE | CHANGE
1 Stanfield 2.44 (0.03)
2 Malin 253 (0.08)
3 PG&E - Citygate 3.05 (0.03)
4 Socal-Citygate 3.05 0.14
5 SoCal Border 2.59 (0.02)
6 Waha 2.47 (0.05)
7 EP-SJ Blanco Pool 2.35 (0.04)
8 Opal Plant Tailgate 2.48 (0.05)
9 NWP-Wyoming 2.42 (0.03)
10 Ventura 2.64 0.03
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Flow Date(s): Oct-10-2017
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11 NGPL-Midcont Pool 255 (0.01) 21 REX E-ANR 2.62 (0.06)
12 Panhandle 247 (0.05) 22 Leidy-Transco 1.07 0.40
13 EP-Permian 235 (0.04) 23 Henry 2.86 (0.06)
14 TGP-ZO 2.72 0.04 24 Transco-85 2.85 0.02
15 Houston Ship Channel 2.89 (0.02) 25 Sonat-Z0 South 2.82 (0.02)
16  |NGPLTXOK 2.71 0.01 26 FGT-Z3 2.89 0.03
17  [TETCO-M1 30 2.79 (0.04) 27 Dominion-South 1.09 0.46
18 Chicago Citygates 2.71 0.01 28 Transco-Z6 (non-NY) 0.00 0.00
19 Michcon 271 (0.02) 29 Transco-Z6 (NY) 2.89 0.31
20 Iroquois (into) 2.86 0.12 30 Iroquois-Z2 293 0.06
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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
Nov-17 2.900 0.053 26.2
Dec-17 3.050 0.136 30.0
Jan-18 3.150 0.220 35.6
Feb-18 3.200 0.265 394
Mar-18 3.150 0.317 41.2
Apr-18

May-18

Jun-18

Jul-18

Aug-18

Sep-18

Oct-18

Nov-18

Dec-18

Jan-19

Feb-19

Mar-19

CME NG Option Prices

ATM Put

Month Strike Close Imp Vol
Nov-17 2.900 0.121 45.0
Dec-17 3.050 0.173 394
Jan-18 3.150 0.229 41.2
Feb-18 3.200 0.309 43.1
Mar-18 3.150 0.347 45.0
Apr-18
May-18
Jun-18
Jul-18
Aug-18
Sep-18
Oct-18
Nov-18
Dec-18
Jan-19
Feb-19
Mar-19
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WEEKLY GAS IN UNDERGROUND STORAGE WITH 5-YR RANGE
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TROPICAL STORM ACTIVITY— ATLANTIC

No Disturance s Y b »

Tropical Weather Outlook

NWS National Hurricane Center Miami FL
800 AM EDT Tue Oct 10 2017

For the North Atlantic...Caribbean Sea and the Gulf of Mexico:
The National Hurricane Center is issuing advisories on Tropical
Storm Ophelia, located over the eastern Atlantic Ocean about

800 miles west-southwest of the Azores.

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

Forecaster Stewart

Rig Count

Report Date: October 6, 2017
Total Change
US- 936 (4)
CN- 209 (4)

EIA Storage History for
40th Week of Year
(Due to Report Oct 12)
Year Week Ending BCF

2013 Oct 4, 2013 +90
2014 Oct3,2014 +106
2015 Oct 2, 2015 +96
2016 Sep 30,2016  +49

ESTIMATE — TBD

Total Working Gas In
Storage

3,466 BCF

+58 BCF (LAST WEEK)
(127) BCF (LAST YEAR)
+41 BCF (5-YR AVG)

U.S. Natural Gas Supply

Gas Week 9/21 - 9/27
Average daily values (BCF/D):
Last Year (BCF/d)

Dry Production —+69.9
Total Supply — +75.9

Last Week (BCF/d)

Dry Production —+74.5
Total Supply — +80.2

[NEXT REPORT ON OCT 5]

U.S. Natural Gas Demand

Gas Week 9/21 - 9/27
Average daily values (BCF/D):
Last Year (BCF/d)

Power — +30.9

Total Demand — +66.9

Last Week (BCF/d)

Power — +31.2

Total Demand — +71.2

[NEXT REPORT ON OCT 5]
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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

Nov-17 0.271  0.003
Dec-17 0.271 0.004
Jan-18 0.273 0.004
Feb-18 0.278 0.004
Mar-18 0.282 0.003
Apr-18 0.280 0.003
May-18 0.279 0.003
Jun-18 0.279 0.002
Jul-18 0.280 0.002
Aug-18 0.282 0.002

Sep-18 0.285 0.002
Oct-18 0.289 0.002

1YR Strip  0.279  0.003

CME Future Prices
Propane (C3)
Non-LDH— Mont Belvieu

(cents/gallon)
Month Close Change

Nov-17 0.909 0.039
Dec-17 0.911 0.041
Jan-18 0.906 0.038
Feb-18 0.893 0.036
Mar-18 0.863 0.034
Apr-18 0.767 0.025
May-18 0.701 0.020
Jun-18 0.679 0.017
Jul-18 0.673 0.016

Aug-18 0.675 0.015
Sep-18 0.679 0.014
Oct-18 0.684 0.014

1YR Strip  0.778 0.026
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