
Background

This report provides an end-of-day source for Natural Gas pricing data, drawn directly from Tullet Prebon’s (“TP”) brokerage desks in 
Edison, New Jersey. 

Our daily pricing data reflect futures prices across the prevailing standardized North American Natural as markets. End-of-day (EOD) 
broker prices are based on expert evaluations of daily trading activity and are intended to provide indicative market insights. These 
prices do not represent currently actionable orders. Coverage of the Natural Gas market is dependent on trading activity, and the level 
of detail may vary in response to fluctuations in market liquidity.

Key Benefits
•	 Assess market risk leveraging a reliable, independent, and
	 market-driven pricing source.  

•	 Leverage the position of TP ICAP as one of the world’s
	 leading brokers in both Global and North American power. 

•	 Our end-of-day delivery provides timely information, making
	 it an ideal solution for middle office and market risk teams.

TP North American Natural Gas

Energy & Commodities Indicative Data

Delivery
Direct Delivery  –  end of day email, SFTP
(Additional delivery methods imminent)

Update Frequency
End-of-day (EOD)

Coverage
•	 Our EOD curves cover 18 North American trading hubs, 
	 span 15 front months, 3 seasons, and 3 calendar years.

•	 Historic data, back to 2024, is available on request.

1



2

Coverage

© 2025 ICAP Information Services Limited (“IISL”). This communication is provided by ICAP Information Services Limited or a member of its group (“Parameta”) and all information contained in or attached hereto (the “Information”) is for 
information purposes only and is confidential. Access to the Information by anyone other than the intended recipient is unauthorised without Parameta’s prior written approval. The Information may not be not used or disclosed for any purpose 
without Parameta’s prior written approval, including without limitation, storing, copying, distributing, licensing, selling or displaying the Information, using the Information in an application or to create derived data of any kind, co-mingling the 
Information with any other data or using the data for any unlawful purpose of for any purpose that would cause it to become a benchmark under any law, regulation or guidance. The Information is not, and should not be construed as, a live price, 
an offer, bid, recommendation or solicitation in relation to any financial instrument or investment or to participate in any particular trading strategy or constituting financial or investment advice or a financial promotion. The Information does not 
constitute a public offer under any applicable legislation or an offer to sell or a solicitation of an offer to buy any securities. The Information is not to be relied upon for any purpose whatsoever and is provided “as is” without warranty of any kind, 
either expressly or by implication, including without limitation as to completeness, timeliness, accuracy, continuity, merchantability or fitness for any particular purpose. All representations and warranties are expressly disclaimed, to the fullest 
extent possible under applicable law. In no circumstances will Parameta be liable for any indirect or direct loss, or consequential loss or damages including without limitation, loss of business or profits arising from the use of, any inability to use, 
or any inaccuracy in the Information. Parameta may suspend, withdraw or modify or change the terms of the provision of the Information at any time in its sole discretion, without notice. All rights, including without limitation intellectual property 
rights, in and to the Information are, and shall remain, the property of IISL or its licensors. Use of, access to or delivery of Parameta’s products and/or services requires a prior written licence from Parameta or its relevant affiliates. The terms of this 
disclaimer are governed by the laws of England and Wales.

Get in touch
For further information, please visit us at: 
www.parametasolutions.com
Sales: findoutmore@parametasolutions.com
Support: operations@parametasolutions.com
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Term Structure

Hub Months Season Cal

Midcontinent Gas

East Texas, NGPL,TexOk zone 15 3 3

Midcontinent, Panhandle, Tx.-Okla. 15 3 3

Southwest Gas

East Texas, Houston Ship Channel 15 3 3

Southwest, El Paso, San Juan Basin 15 3 3

Southwest, PGE city-gate border 15 3 3

Southwest, SoCal Gas 15 3 3

Southwest, Waha 15 3 3

Rockles/Northwest Gas

Rockles/Northwest, AECO 15 3 3

Rockles/Northwest, CIG, Rockles 15 3 3

Rockles/Northwest, Northwest, 
Canadian border (Sumas) 

15 3 3

Rockles/Northwest, Northwest, Rocky 
Mountalns

15 3 3

Rockles/Northwest, PG&E, Malln 15 3 3

Term Structure

Hub Months Season Cal

Upper Midwest Gas

Upper Midwest, Chicago city-gates 15 3 3

Upper Midwest, Dawn, Ontario 15 3 3

Upper Midwest, Emerson, Manitoba 15 3 3

Upper Midwest, Mich Con city-gate 15 3 3

Upper Midwest, Northern, Ventura 15 3 3

Upper Midwest, REX, zone 3 15 3 3


