PRESS RELEASE
EAGLE ROCK EXPLORATION LTD.

TSX-Venture Exchange: ERX

EAGLE ROCK FILES
FIRST QUARTER STATEMENTS

CALGARY, May 31, 2006 — Eagle Rock Exploration Ltd. (“the Company”) is pleased to
announce that it has filed with Canadian Securities Regulatory Authorities its interim financial
statements for the three month period ended March 31, 2006 and 2005 and the accompanying
Management's Discussion and Analysis. These filings are available for review at www.sedar.com.

The TSX Venture Exchange does not accept responsibility for the adequacy or accuracy of this
release.

For further information, please contact:
Jim Silye,

President and Chief Executive Officer
Tel: (403) 269-4040, Fax: (403) 261-1978
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