Index Methodology Factsheet

GX0001035: ULSD NYH BARGES MKTMID VS CME NYMEX ULSD
NYH FUTURES

ULSDNYBKNX 1530 Prompt 1
ULSDNYBKNX 1530 Month 24

INDEX DESCRIPTION

NYH Barges ULSD meets Colonial Pipeline 62 Grade ULSD is a
high-quality ultra-low sulfur diesel, meeting EPA standards

with a maximum S}Jlfur cgntent of 15 ppm. This index is LOCATION
represented as a differential to the CME NYMEX ULSD Futures.
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INDEX ALITY SPECIFICATION
Qu SPECIFICATIO FACTSHEET INFORMATION

NYH Barges ULSD meets Colonial Pipeline specs that can be

found on their website (https://www.colpipe.com/customers Factsheet version 1
/shipper-manual-and-tariffs) Factsheet valid from 2022-01-26
Factsheet valid to (ongoing)

CRITERIA FOR INCLUSION

The criteria for inclusion are deals, bids, and offers executed
between 08:00 AM to 02:30 PM CST that reflect ULSHO loading
three to seven days forward from the date of publication. For
deals, the minimum volume required for inclusion is 25,000
barrels.

ASSESSMENT TIMES

TIME DETAILS
1530 New York Close

CALCULATION APPROACH

TRADE DATA APPROACH Y/N
Priority to reported and concluded transactions
Sole-sourced data from trading principals accepted N

Inter-affiliate data accepted as valid

ALIAS DEFINITION

ALIAS TIME PERIOD TYPE PERIOD

All indexes © General Index and subject to terms and conditions. Tof2



Index Methodology Factsheet

X

At least one physical.
peg?

- Lowest physical peg
Lowest current swap peg + prev. swap/phys
spread

Set as GX Low as prev. GX Low

Find & set the higher of the following as GX Hi
Highest physical peg
Highest current swap peg + prev. swap/phys
spread

Else: Set as GX High as prev. GX High

N

Find & set the lower of the following as GX Low:

NYH FUTURES

Bids/Offers/Trades

Market Indications

Data from related
markets

Prior day's GX
assessments

Input tray as at regional timestamp

At least one swap bid.

44— No
. oroffer?

Find & set the lower of the following as GX Low:

- Highest bid + prev. swap-phys spread (if higher
than prev. GX Low)

r + prev. swap-phys spread (if lower
than prev. GX Low)

Lowest o

Else: Set GX Low as prev. GX Low

ind & set the higher of the following as GX High?

- Highest bid + prev. swap-phys spread (if higher
than prev. GX High)

Lowest offer + prev. swap-phys spread (if lower
than prev. GX High)

Else: Set as GX High as prev. GX High

At least one physicé]~ .

GX0001035: ULSD NYH BARGES MKTMID VS CME NYMEX ULSD

trade? /

/At least one swaps .

At least one bid or

trade? y4

Find the lower of the following:
- Lowest trade + prev. swap-phys
spread
Lowest offer + prev. swap-phys
spread

Setas GX Low

Find the higher of the following:
- Highest trade + prev. swap-phys
spread
Highest bid + prev. swap-phys
spread

Setas GX High

offer?

Yes

Find & set the lower of the following as GX Low:
- Highest bid (if higher than prev. GX Low)
Lowest offer (if lower than prev. GX Low)

Else: Set GX Low as prev. GX Low

Find & set the higher of the following as GX High
Highest bid (if higher than prev. GX High)
Lowest offer (if lower than prev. GX High)

Else: Set as GX High as prev. GX High

“Does GX Low = GX ™,

High?

Calculate GX Low and GX High
using the spread to the
prioritized related market

“Are there related "
market(s)?

Calculate GX Low and GX High
using a market-specific
standard

Index rounded (see increment/|

Calculate GX Midpoint using GX

Low and GX High

ision in Index Details) and

All indexes © General Index and subject to terms and conditions.

ed

d price for regional imestamp

Find the lower of the following:
- Lowest trade
Lowest offer

Setas GX Low

Find the higher of the following:
Highest trade
Highest bid

Setas GX High
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