Index Methodology Factsheet

@ GX0013843: BIODIESEL B99 MIDWEST FOB VS CME NYMEX ULSD
FUTURES

LOCATION

Truck and rail deliveries of B99 biodiesel in the Chicago area. .
Truck volume 300 barrels, rail volume at 700 barrels, tank and rk Ridge
terminal volume up to 3,000 barrels.

INDEX DESCRIPTION

Harwood

This index is represented as a differential to the CME NYMEX Heights

ULSD Futures.

nwood Park

INDEX DETAILS

Oak Park Chicago
Start date 2023-06-29
Commodity Biodiesel -

Berwyn —
Frequency Daily okfield W
CCY/UOM UsD/ Gallon
Increment 0.001 e a ;

ummit Argo West la on
Periods 12,Month
Data types Index o [ | —————————————
Pricing basis Diff 2 :
T !

Delivery basis FOB

Trading hub North America FACTSHEET INFORMATION

Timezone America/Chicago ]
Factsheet version 1.0

Holiday calendar Holidays_GX_NorthAmerica .
Factsheet valid from 2023-06-29
Factsheet valid to (ongoing)

INDEX QUALITY SPECIFICATION

ASTM specification D6751 for B100 biodiesel. B99 refers to
biodiesel that is 99% biodiesel and 1% petroleum diesel.

RELATED INDEXES

CHILD INDEXES:

CRITERIA FOR INCLUSION [l GX0013865 Biodiesel B99 Midwest FOB

Truck volumes: 300 barrels
Rail volumes: 700 barrels
Tank & Terminal volumes: 3,000 barrels

ASSESSMENT TIMES

TIME DETAILS
1600 Chicago 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
B99UMULSD 1600

PERIOD TYPE PERIOD
Month 12

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


https://factsheets.g-x.co/GX0013865.pdf
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Find & set the lower of the following as GX Low:

- Lowest physical peg

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

Else: Set as GX Low as prev. GX Low

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

Else: Set as GX High as prev. GX High
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Bids/Offers/Trades

Data from related
markets
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Find & set the lower of the following as GX Low:
- Highest bid + prev. swap-phys spread (if higher
than prev. GX Low)

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

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
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Input tray as at regional timestamp
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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

?
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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 Hig
- 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

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

Yes
X

/
/ \\

/ AN
Are there related

+—Yes—

N

N\
N

AN
market(s)? // No—>]

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

Index rounded (.
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Calculate GX Midpoint using GX

Low and GX High
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