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SOFR US TREASURY YIELD CURVE VS. 1 YEAR AGO

r 6.00% 1 Year Ago Today (4/8/24) 5.50%

L 5.75% 5.25%

. 5.00%

L 5.50% ~ 4.75%

- 5.25% 4.50%

4.25%

L 5.00% 4.00%

L 4.75% ) 3.75%

NQL ' 3.50%

L 4.50% : 3.25%

4.95% 3.00%

Apr-23 Jul-23 Oct-23 Jan-24 Apr-24 23 5 7 10 20

6 Month

5.23% 4.72% 4.61% 4.44% 4.44% 4.43% 4.56%
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SELECT UNITED STATES COMMODITIES AND POWER MARKETS

4/8/24 r $100/bbl 4/8/24 r $14/MMBtu
L e Henry Hub $1.57/MMBtu
$86.91/bbl $95/bbl Dominion South Point $1.41/MMBtu - $12/MMBtu
- $90/bbl L $10/MMBtu
[ $85/bbl L $8/MMBtu
I $80/bbl -
L $75/bbl .
- $70/bbl AL 1A I $4/MMBtu
I $65/bbl - $2/MMBtu
r T T T L $60/bbl r T T T .l $0/MMBtu
Apr-23 Jul-23 Oct-23 Jan-24 Apr-24 Apr-23 Jul-23 Oct-23 Jan-24 Apr-24
PJM HISTORICAL MONTHLY POWER PRICES NYISO HISTORICAL MONTHLY POWER PRICES
- $60/MWh - $60/MWh
- $50/MWh F $50/MWh
- $40/MWh I $40/MWh
- $30/MWh F $30/MWh
- $20/MWh F $20/MWh
r T T T T $10/MWh T T T T $10/MWh
Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24
MISO HISTORICAL MONTHLY POWER PRICES ERCOT HISTORICAL MONTHLY POWER PRICES
r $60/MWh r $200/MWh
I $180/MWh
- $50/MWh F $160/MWh
F $140/MWh
I $40/MWh F $120/MWh
I $100/MWh
F $30/MWh I $80/MWh
I $60/MWh
F $20/MWh I $40/MWh
F $20/MWh
T T T T T $10/MWh f T T T T $0/MWh
Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Chase Page | Analyst
E: Chase.Page@whitehallandcompany.com
M: +1 (973) 461-6605 www.whitehallandcompany.com Source: Bloomberg, S&P Capital IQ Pro

Copyright © 2024 Whitehall & Company LLC



