Index Methodology Factsheet

@ GX0017322: CO2 EMISSION CREDITS (REC) NEW HAMPSHIRE

CLASS |

INDEX DESCRIPTION

This index reflects the market price of a New Hampshire Class
| REC, representing one megawatt-hour (MWh) of electricity
generated from eligible sources required under the state's
RPS program. These include wind, solar, tidal energy,
hydrogen produced from biomass or methane gas, and
electricity from qualifying Class Il and IV facilities that have

undergone significant capital upgrades. The REC must be

retired for compliance within the applicable reporting period.

INDEX DETAILS

Start date 2023-08-16
Commodity Emissions
Frequency Daily
CCY/UOM USD/MWh
Increment 0.01

Periods 1,Year

Data types Index

Pricing basis Flat

Delivery basis Null

Trading hub North America
Timezone America/Chicago

Holiday calendar

INDEX QUALITY SPECIFICATION

CRITERIA FOR INCLUSION

ASSESSMENT TIMES

TIME DETAILS
1630 Houston Close

CALCULATION APPROACH

TRADE DATA APPROACH

Priority to reported and concluded transactions

Holidays_GX_NorthAmerica

Sole-sourced data from trading principals accepted

Inter-affiliate data accepted as valid

ALIAS DEFINITION

ALIAS TIME PERIOD TYPE
NHCL1 1630 Year

LOCATION

PERIOD
1

Y/N

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

Market Indications

Prior day's GX

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

Index rounded (.

increment/precision in Index De
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Calculate GX Midpoint using GX

Low and GX High
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All indexes © General Index and subject to terms and conditions.
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