Index Methodology Factsheet
@ GX0010299: MTBE NWE FOB BARGES

INDEX DESCRIPTION LOCATION

This index reflects the value of MTBE barges in the ARA region o~ A

Alkmaarg~ i ——
INDEX DETAILS \
Start date 2008-01-02 Amsterdam ;
Commodity MTBE [ A ‘ N I L ]
. Al
Frequency Daily The Hague Utrecht Ia
CCY/UOM USD/MT 2 g
Increment 0.25 Rotterdam A __ ‘
Periods 24,Month; 1,Prompt ) ) p T S Qe
Data types Mid, High, Low S 2
} ilburg b~
Pricing basis Flat \ -
Delivery basis FOB Barges Westerschelde : |~ Venl
Trading hub NWE Bruges Antwerp > I
Timezone Europe/London Ghent .
Holiday calendar Holidays_GX_Europe (] s
FACTSHEET INFORMATION
INDEX QUALITY SPECIFICATION
- 3 - Factsheet version 1.0
Minimum 98% purity, maximum 1,000ppm water content and )
maximum 1.5% (by weight) methanol content Factsheet valid from 2022-09-29
Factsheet valid to (ongoing)

CRITERIA FOR INCLUSION

Index calculation inputs as per flowchart RELATED INDEXES

Assessment date range: 3/5-15 days ahead CHILD INDEXES:
Lot size: 1,000 MT
Loadports: ARA

[ GX0010300 MTBE NWE FOB Barges Factor

ASSESSMENT TIMES

TIME DETAILS
1630 London Close
1630 London 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
MTBENWEF 1630 Prompt 1
MTBENWEFM 1630 Month 24

All indexes © General Index and subject to terms and conditions. Tof2
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For this date on the
APC, assess at the
price floor set by the
bid

For this date on the
APC, assess at
average of best bid SRS
floor and best offer
ceiling

eiling price which cross:
he bid'’s price floor set b

GX0010299: MTBE NWE FOB BARGES

Physical trades and
outstanding bids

and offers at 16:30
London time

Previous day values
for Eurobob MOC
and MTBE

Today's value for
Eurobob MOC

16:30 input tray

Apply previous day's MTBE-Eurobob MOC physical differential to today's Eurobob MOC physical
assessment

This assessment sets the midpoint of the implied MTBE price curve, with the rest of the curve created
using structure in Eurobob swaps

Index priced in line

\\\ with the average of
Any physical . the implied price
( dications? o curve for 3/5-15 day
A //// ahead assessment
N range

Create floor/ceiling price for each indication: $0.25 above a bid/$0.25 below an offer/at trade value

Plot these notional values solely on representative dates within the 3/5-15 day assessment range

Create an Assessed Price Curve (APC) as follows:

Identify most
competitive offer/
trade-off-offer (likely
to be on prompter
dates) or bid/trade-
off-bid (likely to be on
later dates) as first
anchor point

Identify most
competitive bid/
trade-off-bid (likely to
be on prompter
dates) or latest offer/
trade-off-offer (likely
to be on later dates)
as first anchor point

Is the market in contango?

Is the indication a bid or
trade-off-bid?

Any-ceilings set by an offer
or a trade-off-offer on th
ame date which cross th
bid floor price?

For this date on the
APC, assess at
average of best bid SRS
floor and best offer
ceiling

For this date on the
APC, assess at the
average of the best
bid floor and the best
trade ceiling

e most competiti

an offer? by a bid?

itive

loor price which crosses
price which cr &No+

e offer's price ceiling se

For this date on the

APC, assess at the

price ceiling set by
the offer

For this date on the
APC, assess at the
average of the best
offer ceiling and the
best trade floor

Interpolate the
structure between
the most competitive
indication at the start
of the process and the
point of the cross

Discard the price
curve structure drawn

Use the average of
values in the APCto
set the index value

On the date the cross
occurred, assess at
the floor/ceiling price
set by the bid/offer/
trade

Doés the APC cross the floor/ceiling prices
set by bids, offers or trades on any other
days from the anchor point(s) assessed
earlier?

No

Index rounded to nearest USD 0.25/MT and published

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