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Gasoline

RBOB Change  Gulf CBOB Change Group SubNL  Change Gulf Basis Group Basis LA Basis [RBOB Technicals
316 $0.6941 -$0.2051 $0.6381 -$0.2048 $0.6009 -$0.2041 $ (0.0555) § (0.0936) % 0.0852 |Indicatar Direction Resistance
3413 $0.3092 $0.0017 $0.8439 $0.0205 $0.8055 $0.0062  § [0.0553) $ (0.0938) $ 00847 [MACD Bearizh 17025 200 Day MA
32 $0.8975 -$0.2128 $0.8235 -$0.1821 $0.7933 -$0.1925 $ (00740) % (0.0983) % 0.1397 |Stochastics Oversold 16879 Feb High
3 $1.1103 -$0.0468 $1.0055 -$0.0295 $0.9918 -$0.0443 $ (01048) § (0.1186) % 01627 |RsI Oversold 0B778 2020 Low
310 $1.1571 $0.0202 $1.0350 $0.0285 $1.0361 $0.0227 $ 101222} % (0.1211) $ 0.1304 |ADX Bearish 05000  Whynot?
3/9 $1.1369 -$0.2521 $1.00865 -$0.2597 $1.0134 -$0.2534 $ (0.1305) § (0.1236) % 01008 |Mom entum Bearish Suppert
3/6 $1.3890 -$0.1328 $1.2662 -$0.1443 $1.2667 -$0.1353 $ (01229} §$ (0.1223) % 0.0804 |Bias: Bearish
3/5 $15218 -$0.0337 $1.4105 -$0.0326 $1.4020 -$0.0325 $ (01114 § (0.1198) % 01124
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Diesel
ULSD (HO) change Gulf Ulsd Change Group Ulsd Change Gulf Basis  Group Basis LA Basis |HO Technicals
316 $1.0318 -$0.1056 $0.9806 -$0.1056 $1.0437 -$0.1066 $ (0.0517) $ 00117 $ 0.1305 |Indicator Direction Resistance
313 $11374 -$0.0224 $1.0862 -$0.0219 $1.1503 -$0.0242 $ (00512) § 00129 § 01301 |MACD Bearish 21195  2020High
312 $1.1598 -$0.0782 $1.1081 -$0.0769 $1.1745 -$0.0766 $ (0.0517) $ 00147 § 0.1197 |Stochastics Owversold 17183 Feh High
3 $1.2380 -$0.0119 $1.1850 -$0.0105 $1.2510 -$0.0085 $ (0.05230) % 00130 § 01002 |RsI Oversold 10248 2020 Low
310 $1.2499 $0.0870 $1.1956 $0.0836 $1.2575 $0.0832 $ (0.0544) § 00076 § 0.0891 |ADX Bearish 084687 2016 Low
3/9 $1.1629 -$0.2223 $1.1119 -$0.2287 $1.1744 -$0.2176 $ (00510} $ 00115 % 0.0808 |Mom entum Bearish Suppert
3/6 $1.3852 -$0.1033 $1.3406 -$0.1088 $1.3920 -$0.0958 $ (00446) § 00068 § 0.0804 |Bias: Bearish
3/5 $14885 -$0.0447 $1.44393 -$0.0435 $1.4878 -$0.0485
- - =
Diesel History Diesel Forward Curve
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Crude Refinery Margins
WTI Change Brent Change Vs WTI Vs Brent Group f WCS
316 $29.02 $2.71 $30.10 $3.75 Gulf Gas Gulf Diesel 321 5132 Gulf Gas Gulf Diesel 321 51312 321
313 $31.73 $0.23 $33.85 $0.63 $3.71 $1389 371 3778 $159 $11.77 $4.99 35 66 18.38
32 $31.50 -$1.48 $3322 $52.57 $3.08 $1504 $7.07 $7.87 $1.36 $13.32 $5.35 $6.15 18.55
31 $32.98 -$1.38 $3579 $1.43 $9.25 $16749 $11.76 $12.27 $6.44 $12.98 $58.95 $9.46 22,89
310 $34 36 -$6.92 $37 22 $2.86 $9.11 $15 85 $11.36 $11.81 36 25 $12 99 $3.50 38 95 2274
Line 1 Change Line 2 Change
CPL space 0.0265 $0.0020 $0.0060 $0.0003 Diesel Forward Curve
Indlcitive forward prices for ULSD ar Gulf Coast area arigin points. Prices are estimates onl
Del. Month Price Differential 3 Mo. Avg 6 Mo. Avg
Settle Change Settle Change Apr-20  $1.0887 -$0.0555
S&P 500 Futures 2,568 -128.50 |Ethanol 1.192 -0.005 May-20  $1.1059 -$0.0540
DJIA 23,186 NatGas 1.841 0.028 Jun-20  $1.1294 -$0.0535 $1.1080
Gold 1,516 -45.8 Jul-20  $1.1508 -$0.0555
Silver 14.46 -2.3 Aug-20  $1.1751 -$0.0535
EUR/MSD 1.1073 0.0108 |Copper 247 -0.110 Sep-20  $1.1975 -$0.0545 $1.1745  $1.1412
USD Index 98.76 -1.04 FCOJ 98.70 0.20 Oct-20  $1.2093 -$0.0600
Us 10 YR YIELD 0.94% 0.06 Cormn 365.75 -5.75 Nov-20  $1.2084 -$0.0785
U$ 2 YR YIELD 0.49% -0.01 Soy 848.75 -6.75 Dec-20  $1.2078 -$0.0960 $1.2085
Qil Volatility Index 105.25 18.20 Wheat 506.00 -8.50 Jan-21  $1.2392 -$0.0755
S&P Volatiliy Index (VIX) 47.30 6.60 Ethanol RINs 0.2590 -0.018 Feb-21  $1.2703 -$0.0555
Nikkei 225 Index 18,220 -1965.00 |Butane 0.395 0.023 Mar-21  $1.2935 -$0.0380 $1.2677  $1.2381
Propane 0.317 0.014 12 Month Avg $1.1897 -50.0608

*SOURCES: Nymex, CBOT, NYSE, ICE, NASDAG, CME Group, CEOE. Prices delayed.
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ULSD Managed Net Position
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