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Weather: Heating Degree Days
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Regional Heating Degree Days — July 2011 to December 2011
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Source: Derived from NOAA data. Normal is based on a 30-year average of heating degree day data.
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Weather: NOAA Temperature Forecast
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NOAA'’s 3 Month Temperature Forecast
Made December 15, 2011, Valid for January 2012 — March 2012

IC\‘Iote: “A” areas are above normal, “B” areas are below normal and “EC” means equal chance. Normal is based on the last 30 years of
ata.
Source: Derived from NOAA data.

Updated: January 3, 2012 2010
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All Regional Markets: Bidweek Prices for January
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January Monthly Settlement Prices

Monthly prices decline everywhere outside of the Northeast

Bidweek [Change [Change

Jan - from last [from last
Locations 2012 month year
Boston $5.29 $2.71 -$2.32
Chicago $3.31 -$0.41 -$1.08
Houston $2.99 -$0.29 -$1.09
New York city $5.22 $2.76 -$3.73
Northern California $3.43 -$0.44 -$0.83
Rockies $3.01 -$0.36 -$0.86
Southern California $3.38 -$0.29 -$0.69
NYMEX Prompt Month (Henry Hub) $3.08 -$0.28 -$1.31

Source: InterContinental Exchange and Nymex
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(For use in Midwest & Western snapshots): Shippers Favor Canadian Supply in
d-\\e
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Rockies Natural Gas Flows on Bison Pipeline
Displaced by Less Expensive Canadian Gas
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Natural Gas Markets: Monthly U.S. Dry Gas Production
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Monthly U.S. Dry Gas Production — Lower 48 States
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Note: Prior to July 2010, chart was derived from a combination of EIA and Bentek Energy data
Source: Derived from Bentek Energy data Updated: January 09, 2012
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Natural Gas Market Overview: NGL Prices
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U.S. Natural Gas vs. Natural Gas Liquids (NGL) Prices
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Other Fuels Market: Fossil Fuel Prices
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Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight
Oil, Coal, Natural Gas and Propane Daily Spot Prices
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Appalachian coal and 8800 btus/pound for Powder River Basin coal

Source: Derived from ICE and Bloomberg data

Updated: January 04, 2012
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Natural Gas Market Overview: Drilling Rig Count
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U.S. and Canadian NG Drilling Rig Count and Daily Spot Prices
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Natural Gas Market Overview: Drilling Rig Count by Type
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U.S. Oil and Natural Gas Drilling Rig Count by Type

Number of Drilling Rigs
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Source: Derived from Platts and Baker Hughes data
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Natural Gas Market Overview: 5 Year Range of Henry Hub Spot Prices
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Henry Hub Natural Gas Daily Spot Prices

30-Day Rolling Average Prices
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Midwest Natural Gas Market: Spot Prices and Basis
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Midwestern Day-Ahead Hub Spot Prices and Basis

30 Day Rolling Average
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Midwest Natural Gas Market: Average Basis to Henry Hub

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Midwestern Monthly Average Basis Value to Henry Hub
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South Central Natural Gas Market: Spot Prices and Basis
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Gulf Day-Ahead Hub Spot Prices and Basis
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Natural Gas Market Overview: U.S. Supply and Consumption
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U.S. NG Supply and Demand 2010 vs. 2011: January - December
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Natural Gas market Overview: Consumption by Sector
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Annual U.S. Natural Gas Consumption by Sector
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Natural Gas Market Overview: National Storage
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Natural Gas Market Overview: Regional Storage
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Regional Totals of Working Gas in Storage
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Natural Gas Market Overview: Storage Inventories

Federal Energy Regulatory Commission ¢ Market Oversight @ FERC.gov

Natural Gas Storage Inventories — December 30, 2011
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Midwest Natural Gas Market: Daily Demand
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Daily Midwest Natural Gas Demand All Sectors

45 - 2006 - 2010 Range
40 - —— 2011
5 35
éi 30
= 2
3 _
Z 15 -
10 -
5 I I I I I I I I I I I
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
80 1
60 |
%g 40
als 20
g E 0 | | | | | | | 1 | 1 1
25 -20 -
08 40
A -60 -
-80 -

Source: Derived from Bentek Energy and Weekly NOAA data Updated: January 09, 2012
. ’ 21500

January 2012 Midwest Snapshot



Page 23 of 54
Gulf Natural Gas Market: Daily Demand
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Daily Gulf Natural Gas Demand - All Sectors
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Natural Gas Market Overview: NG Consumption for Power Generation
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U.S. Natural Gas Consumption for Power Generation
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Midwest Natural Gas Market: NG Consumption for Power Generation
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Midwest Natural Gas Consumption for Power Generation
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Natural Gas Trading: Futures Open Interest and Volume
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Nymex NG Futures Month-End Open Interest and Monthly Volume
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Natural Gas Trading: Physical and Futures Prices
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Daily Physical Index Price & Daily Futures Settlement Price

== Daily Futures Settlement
== Daily Physical Henry Hub Price

10.00
9.00
8.00
7.00
6.00
5.00
4.00
3.00
2.00
1.00

Price ($/MMBtu)

Source: Derived from Bloomberg data Updated: January 04, 2012 .

January 2012 Midwest Snapshot



Page 28 of 54
Gas Futures Trading: Nymex Contract and ICE Look-alike Settlement
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Nymex and ICE Contract Final Settlement - January 2012
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Natural Gas Overview: Natural Gas Imports
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Canadian and LNG Natural Gas Imports Into the U.S.
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LNG Market: Monthly LNG Imports
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Monthly Gas Imports at Existing U.S. LNG Facilities
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LNG Market: Daily Gas Sendout
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Daily Gas Sendout from Existing U.S. LNG Facilities
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Natural Gas Overview: World LNG Prices
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World LNG Estimated February 2012 Landed Prices
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LNG Market: European & US Gas Prices
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Atlantic Basin European and US Spot Natural Gas Prices

—— TTF Spot (Netherlands)

$20 ——— Henry Hub Spot
_— ,LAJIK NBP SggtogBritain)
—— Algonquin
$18
$16
$14
$12
_$10
=
28]
S 38
=
&£ |
= $6
2
o $4 g
$2
$O I I I I I I I I I I I I I I I I I I I I I I I
SIS SRS SN
LI N SIS LS LSS EISIS ST S §
FELLITITITLG LRI TITHTLS

Source: Derived from Bloomberg and ICE data

Updated: January 04, 2012 3008

January 2012 Midwest Snapshot



Page 34 of 54
Other Fuels Market: U.S. Coal Stockpiles
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U.S. Coal Stockpiles at Electric Power Generating Facilities
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Southwest Power Pool Electric Market: Annual Bilateral Prices
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Southwest Annual Average Bilateral Prices

Annual Average Day Ahead On Peak Prices ($/MWh)

2007 2008 2009 2010 2011| 5-Year Avg

SPP North $60.21| $68.77 $32.94| $38.71| $36.41 $51.30

ERCOT North $59.53| $73.42] $34.89] $41.15] $61.55 $53.98
Source: Derived from Platts data. Updated January 11, 2012 106
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Midwest Electric Market: Last Month’s Eastern Bilateral Prices
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Eastern Daily Bilateral Day-Ahead On-Peak Prices
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Midwest Electric Market: Eastern Bilateral Prices
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Eastern Daily Bilateral Day-Ahead On-Peak Prices
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Midwest Electric Market: Last Month’s Midwestern Bilateral Prices
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Midwestern Daily Bilateral Day-Ahead On-Peak Prices
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Southeast Electric Market: Midwestern Bilateral Prices
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Midwestern Daily Bilateral Day-Ahead On-Peak Prices
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Midwest Electric Market: Last Month’s RTO Prices
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Daily Average of MISO Day-Ahead Prices - All Hours
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Midwest Electric Market: RTO Prices
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Daily Average of MISO Day-Ahead Prices - All Hours
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Midwest Electric Market: Last Month’s MISO/PJM Bilateral Prices

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

MISO/PJM Bilateral Day-Ahead On-Peak Prices
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Midwest Electric Market: MISO/PJM Bilateral Prices

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

MISO/PJM Bilateral Day-Ahead On-Peak Prices
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Southwest Power Pool Electric Market: Last Month’s Central Bilateral Prices

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Central Daily Bilateral Day-Ahead On-Peak Prices
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Southwest Power Pool Electric Market: Central Bilateral Prices

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Central Daily Bilateral Day-Ahead On-Peak Prices
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Southwest Power Pool Electric Market: Last Month’s RTO Prices

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Daily Average of SPP Real Time Prices - All Hours
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Southwest Power Pool Electric Market: RTO Prices

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Daily Average of SPP Real Time Prices - All Hours
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Midwest Electric Market: MISO/PJM Implied Heat Rates

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Implied Heat Rates at MISO and PJM Hubs - Weekly Averages

—— Cinergy-Columbia Gas Appalachia
28,000 - —— Michigan-Michigan Consumers Citygate
—— Minnesota-Northern Ventura
—— NI-Chicago Citygate
PJM West - Columbia Gas A lachi
. 24,000 | es olumbia Gas Appalachia
< 20,000 -
)
% 16,000
4
whd
S 12,000
I
£ 8,000
=
4,000 -
0 \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ \ \
~N
SOSSLOLLRO RO DD DTN DN XD
P S SIS ET S S FFT ISP SIPETSS
PEITIIINFTHFOIF PEITISVFTHF OIS
Source: Derived from Platts on-peak electric and natural gas price data Updated: January 03, 2012

January 2012 Midwest Snapshot



Page 50 of 54
Electric Market Overview: Generation Output and Temperatures

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight
Weekly U.S. Electric Generation Output and Temperatures
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Midwest Electric Market: Generation Output and Temperatures

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Weekly Power Generation & Temps. - Central Industrial Region
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Midwest Electric Market: WC Generation Output and Temperatures
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Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Weekly Power Generation & Temps. - West Central
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Southwest Power Pool Electric Market: Generation Output and Temperatures
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Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Weekly Power Generation & Temps. - South Central
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Southwest Power Pool Electric Market: Central Bilateral Prices

Federal Energy Regulatory Commission « Market Oversight « www.ferc.gov/oversight

Central Daily Bilateral Day-Ahead On-Peak Prices

Monthly Average
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