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Ice DATA
1D DAILY INDEX PRICE CHANGE ID DAILY INDEX PRICE CHANGE 1D DAILY INDEX PRICE CHANGE
1 Stanfield 2.67 0.19 11 NGPL-Midcont Pool 2.86 0.19 21 REX E-ANR 2.95 0.16
2 Malin 2.80 0.19 12 Panhandle 2.72 0.14 22 Leidy-Transco 1.42 0.35
3 PG&E - Citygate 3.39 0.14 13 EP-Permian 2.63 0.18 23 Henry 3.10 0.12 A
4 Socal-Citygate 3.23 0.36 14 [tGPzO 297 0.11 24  |Transco-85 3.10 0.14 KR
5 SoCal Border 2.88 0.22 15 Houston Ship Channel 3.03 0.12 25 Sonat-Z0 South 3.09 0.15 P
6 Waha 278 0.18 16 NGPL-TXOK 2.96 0.13 26 FGT-Z3 3.10 0.13 I —
7 EP-SJ Blanco Pool 2.65 0.19 17  [TETCO-M1 30 3.05 0.16 27 Dominion-South 1.45 0.27 ——
8 Opal Plant Tailgate 2.75 0.17 18 Chicago Citygates 3.00 0.17 28 Transco-Z6 (non-NY) 0.00 0.00
9 NWP-Wyoming 2.68 0.00 19 Michcon 3.01 0.16 29 Transco-Z6 (NY) 3.08 0.82
10 Ventura 2.89 0.18 20 Iroquois (into) 3.04 1.18 30 Iroquois-Z2 2.85 0.93
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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
Oct-17 3.150 0.065 37.5
Nov-17 3.200 0.136 33.7
Dec-17 3.350 0.192 33.7
Jan-18 3.450 0.275 394
Feb-18 3.450 0.347 43.1
Mar-18

Apr-18

May-18

Jun-18

Jul-18

Aug-18

Sep-18

Oct-18

Nov-18

Dec-18

Jan-19

Feb-19

CME NG Option Prices

ATM Put

Month Strike Close Imp Vol
Oct-17 3.150 0.067 375
Nov-17 3.200 0.140 33.7
Dec-17 3.350 0.213 35.6
Jan-18 3.450 0.289 394
Feb-18 3.450 0.361 43.1
Mar-18
Apr-18
May-18
Jun-18
Jul-18
Aug-18
Sep-18
Oct-18
Nov-18
Dec-18
Jan-19
Feb-19
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WEEKLY GAS IN UNDERGROUND STORAGE WITH 5-YR RANGE
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Release Date: September 14, 2017

ela’ source: W8,

TROPICAL STORM ACTIVITY— ATLANTIC

o Cm——
All Disturbances
=

Energy Informafion Admnlstration

Note: The cone contains the probable path of the storm center but does not show
the size of the storm. Hazardous conditions can occur outside of the cone.

\

Rig Count

Report Date: #HiHHHHHHHH
Total Change
us- 936 (8)
CN - 212 +10

EIA Storage History for
37th Week of Year

(Due to Report Sep 21)
Year Week Ending BCF

2013 Sep 13,2013 +46
2014 Sep 23,2014 +89
2015 Sep 11,2015 +74
2016 Sep 09,2016 +62

ESTIMATE — +90

Total Working Gas In
Storage

3,311 BCF

+91 BCF (LAST WEEK)
(179) BCF (LAST YEAR)
+43 BCF (5-YR AVG)

U.S. Natural Gas Supply

Gas Week 9/7 -9/13
Average daily values (BCF/D):
Last Year (BCF/d)

Dry Production —+72.0
Total Supply — +78.0

Last Week (BCF/d)

Dry Production —+73.7
Total Supply — +79.2

[NEXT REPORT ON SEP 21]

U.S. Natural Gas Demand

Gas Week 9/7 -9/13
Average daily values (BCF/D):
Last Year (BCF/d)

Power — +33.9

Total Demand —+71.8

Last Week (BCF/d)

Power —+29.4

Total Demand — +66.5

[NEXT REPORT ON SEP 21]
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WEATHER — HIGH / LOW TEMPERATURE TOMORROW
HIGH Temperature LOW Temperature
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WEATHER — 6 TO 10 DAY OUTLOOK — NOAA
Temperature Precipitation
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WEATHER — 8 TO 14 DAY OUTLOOK — NOAA
Temperature Precipitation
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ETHANE FUTURES, NG/ETHANE RATIO, PROPANE FUTURES, AND THE FRAC SPREAD
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Propane Futures
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Ethane / Natural Gas Ratio

CME Future Prices

Ethane (C2)

Non-LDH— Mont Belvieu
(cents/gallon)
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Frac Spread

Month Close Change
Oct-17 0.265 0.004
Nov-17 0.278 0.008
Dec-17 0.281 0.008
Jan-18 0.285 0.008
Feb-18 0.289 0.005
Mar-18 0.290 0.005
Apr-18 0.289 0.005
May-18 0.285 0.004
Jun-18 0.279 0.004
Jul-18 0.280 0.004
Aug-18 0.283 0.004
Sep-18 0.286 0.005
1YR Strip 0.283 0.005
CME Future Prices
Propane (C3)

Non-LDH— Mont Belvieu
(cents/gallon)
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Month Close Change
Oct-17 0.862 0.001
Nov-17 0.881 0.002
Dec-17 0.879 0.001
Jan-18 0.878 0.002
Feb-18 0.873 0.002
Mar-18 0.841 0.001
Apr-18 0.759 (0.001)
May-18 0.703 (0.001)
Jun-18 0.689 (0.003)
Jul-18 0.687 (0.003)
Aug-18 0.691 (0.002)
Sep-18 0.696 (0.003)
1YR Strip  0.787 (0.000)
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Prompt WTI (CL) Crude
Daily Sentiment
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a @MPG_NatGasNews

BRENT CRUDE FORWARD CURVE
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FRAC Spread
Specifications

Ethane: 42%
Propane: 28%
Butane: 11%
Iso-Butane: 6%

66,500 btu/g

90,830 btu/g

102,916 btu/g

Natural Gasoline: 13%
115,021 btu/g

98,935 btu/g

11/1/2017
3/1/2018
7/1/2018 1

11/1/2018
3/1/2019 -
7/1/2019 1

11/1/2019
3/1/2020 -
7/1/2020 1

11/1/2020 7
3/1/2021 -
7/1/2021

11/1/2021 1
3/1/2022

7/1/2022

11/1/2022 7

3/1/2023

7/1/2023
11/1/2023 7
3/1/2024

7/1/2024

Prompt NGL Futures
($/gallon)
Oct-17 Close
Butane 1.001
Iso-Butane 0.996

Nat Gasoline

1.152

Change
(0.001)
0.000
0.000

NYMEX Brent (BZ)
— 0/ 18/2017 == = 9/11/2017 8/18/2017
Futures
Month Close Change WTI CRUDE FORWARD CURVE
Nov-17 55.48 (0.14) 60 7
Dec-17 5525 (0.17) >8]
Jan-18  55.08 (0.22) °° 7 e
Feb18 5501 (0.25) % ==
Mar-18  54.99 (028) | =
Apr-18 54.98 (0.30) . b
May-18  54.97 (0.32) . |
Jun-18  54.96 (0.33) ,, .
Jul-18 5497 (0.34) 4, -
Aug-18  54.98 (0.35) 40
Oct18 5499 (035 SIS SSSTISSSssssssssss
Nov-18 55.01 (0.35) - —9/;3/2017 - -H9/11/;017 8718/2017
Dec-18  55.03 (0.34)
Jan-19  55.03 (0.34) WTI—BRENT SPREAD
Feb-19  55.05 (0.34) 0 s
Mar-19  55.07 (0.34) )
Apr-19 55.13 (0.34)
May-19  55.13 (0.34) )
Jun-19  55.12 (0.33) (3)
Jul-19 5519 (0.33) m__\_ ootz ssemr e
Aug-19 5520 (0.33) —~ o
Sep-19  55.23 (0.33) ()
Oct19 5528 (0.33) ()
. (7) -
1YR Strip 55.05  (0.28) s 22z Z2Z2z88§888g88ggg
2017 5537 (016 SEEEEIEEILEELE448
5YR Strip 55.53 (0.33) - —H9/18/2017H - - 5}11/2017 - 8/1;372017

NYMEX WTI (CL) Futures
Close Change

Month

Oct-17

Nov-17
Dec-17
Jan-18
Feb-18
Mar-18
Apr-18
May-18
Jun-18
Jul-18

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

Aug-19
Sep-19

1YR Strip
2017
5YR Strip

49.91
50.35
50.66
50.90
51.07
51.18
51.23
51.24
51.23
51.20
51.17
51.15
51.13
51.12
51.12
51.08
51.05
51.02
51.00
50.98
50.98
50.95
50.93
50.91

50.94
50.31
51.11

0.02
(0.09)
(0.15)
(0.19)
(0.23)
(0.26)
(0.28)
(0.30)
(0.32)
(0.33)
(0.35)
(0.36)
(0.37)
(0.36)
(0.35)
(0.35)
(0.35)
(0.34)
(0.34)
(0.34)
(0.34)
(0.34)
(0.34)
(0.34)

(0.24)
(0.07)
(0.37)
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