Index Methodology Factsheet

@ GX0003380: MARINE GASOIL BUNKER HAMILTON (CAHAM)

CANADA

INDEX DETAILS

Start date 2021-07-07

Commodity Marine Fuel

Frequency Daily
CCY/UOM UsD/MT
Increment 0.25
Periods 1,Prompt
Data types Index
Pricing basis Flat

Delivery basis Delivered

Trading hub North America
Timezone

Holiday calendar

INDEX QUALITY SPECIFICATION

DMA distillate marine fuel with maximum 0.1% sulphur

meeting ISO 8217 specification

CRITERIA FOR INCLUSION

America/Chicago

Holidays_ICE_Brent

GX includes all transactions and indications from approved
submitters in the marine fuels market. For ULSFO and MGO
grades, reflected lot sizes are 20-5,000 MT, and for HSFO and

VLSFO grades, reflected lot sizes are 50-5,000 MT. For all
grades, the delivery date range is 1-15 days ahead.

ASSESSMENT TIMES

TIME DETAILS
1630 Houston Close

CALCULATION APPROACH

TRADE DATA APPROACH

Priority to reported and concluded transactions

Sole-sourced data from trading principals accepted

Inter-affiliate data accepted as valid

LOCATION

Y/N

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

Factsheet version 6.0
Factsheet valid from 2024-03-12
Factsheet valid to (ongoing)
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$¢1 GX0003380: MARINE GASOIL BUNKER HAMILTON (CAHAM)

CANADA

ICE Brent minute-level
data

Regional marine fuel

value as at relevant
regional timestamp.

Input tray as at regional timestamp

Any non-deal
indications?

Cut any extreme outliers in price data

Is the port a major

STDDEV < $500/MT

Cut data not within mean
minus 1*STDDEV and mean
Yes plus 1*STDDEV

Recalculate STODEV

mean?

port?

Subtract offer-deal spread
>m indications to prod

equivalent price point

Does this port-grade
have sufficient
liquidity in past two
years?

Yes—-

Does this port-grade

have a high level of

liquidity in the past 3
months?

TDDEV using

ade data within
t

Set upper bound as mean plus 1°ST?

b 1*STDDEV < 30% of ——No——>] d ound as m

TDDEV

bound as 3

lower bound and upper

range

Set upper bound as mean plus 1*S
Yes————» RN C

Calculate STDDEV using
n-grade data within
past year

Isthe porta
designated major
port?

e the last thre

apply to today's 1630
assessed Brent value to

create final assessed marine

value

STDDEV < $500/MT ——Nor

Mean minus
1*STODEV < 30% of
mean?

No——|

'Cut data not

ithin mean minus 1*STDD!
mean plus 2*STDD!

alculate STODEV

Set upper bound as
mean plus 2*STDDEV

and lower b

und as

mean minus 1°STDDEV

ade data not within
grade lower bound and grade

upper bound range

upper bound as

mean plus

of mean

*STDDEV
and lower bound 2

Atleast one deal for
this port-grade

combination since
00,012

Determine the minor port's

paired major port

Determine last three dates
when the minor port-grade
traded. Using major port
grade trades or assessments
on the selected three dates,

calculate average major

vinor spread

d major port final
o create

ine fuel

value for minor port grade

data corresponding to deal

time

ade

culate average

each port-gr

ombination, ¢
rack spread to crude and
g 16.30 assessed Br

app
futures value to create fina

assessed marine fuel value

1s the day-on-day
Lo change for this port-
grade < 10%?

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

Cut port-grade data not
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