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4.2 Source Data
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4.3 Volume Weighted Average
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4.4 Exclusion of Bilateral Transactions in Natural Gas Indices
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7 Price Indices and the CPA
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7.6 Real-Time Price Indices
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APPENDIX A: PRICE INDEX METHODOLOGY
1 NGX AB-NIT Same Day Indices

Price ($C/GJ)
Quantity Exchange | Weighted
Traded Number of Weighted Rate Average
Calendar Date Inst. Code (TJ/Day) Trades High Low Average $US/$CAD | ($US/MM)
H 3 0 3 == L) = 3=61= 1, * * = 761 =1,* *6*
¢ 3 0 3 == L] = 36= = 7 * 6% 7 * = =1,7* 1
5 3 0 3 == L] = * * 6 * 4 1 =1,67 6,
5 3 0 3 == 514 = =1=1= * 6 .1 177 =1,67 6*
5 3 0 3 == 4 = 6 7 6 1 1* =1,67 6%,
5 3 0 3 == 4 = 71 6 * 1 1* 7 =1,67 6%,*
Friday, September 3, 2004 Weekend # 1,070.70 152 4.81 4.67 4.7499 =1,67 6*
3 0 == L = 6 * = *ox "’ * 1 =1,67 1
3 0 * == 14 =* 7 . * * * o, =1,67 611
- 3 0 ,3 == 14 =, * 1 = 6* 7 =1,67 76*
C 3 0 13 = L) =1 3671= 1* * 7 *= .6 =11,, =*
H 3 0 6 == L] =6 3 1= 1 *ox * *,x =11* =*
C 3 0 73 == L =7 31 = 1= *= o *== =11,1 =/6*
5 3 0 = == 14 = 77 N 7 1 6 6 =11,, 71
5 3 0 514 = ™, 7, 1* 6* =11,, 71,,
5 3 0 4 =6 61 1 17 7 =11,, 717
5 3 0 4 g *= 7, 1, 67 =11,, ==
Friday, September 10, Weekend # 956 142 2.96 4.725 4.8533 =11,, 71,,
3 14 * * = 11 71 =11,, =*
3 14 1 * 6* 1 1761 =11,, 7 6
— 3 L] 3, = * * 6 *= * L7 =1,7 7,
¢ 3 L] 3,7 = *1 * * *=17 =11 *
H 3 L * 3,* = 16 *=, 7 *===7 =1,77 =,
[¢ 3 14 . 3 FF*= 6 * 1, 617, =11%*, 77
5 3 0 L) 1 =, * 6 *= CE =1,7 6,
5 3 0 514 1 77*1 ,6 * 6 7 * =, =1,7 *
5 3 0 514 1 == = *L *1 *x =1,7 =
5 3 0 4 6 * * * * =66 =1,7 =
5 3 0 4 6 = = * 6 7, *= =1,7 =6 7
Friday, September 17, 2004 Weekend # 995.7 168 5.48 4.9 5.1062 =1,7 *
3 0 L] 6 7* . *, 7,7 =1,7 6
3 0 L] 7 6 7 6 *6* * *,*%,1 =1,7 *1 7
- 3 0 14 = 31 1= g *L* * xxE =111 xR
[¢ 3 0 3 == 14 36= = 61 *7,* *, *1 =11, ,611
H 3 0 3 == L) 3=,7= 1 *7 *1* *6=7 =16= 16 6
¢ 3 0 3 == 14 3 67= * *1 *x *, =16 , 6
5 3 0 3 = L] *7 *x *ox * =16 6 7
5 3 0 3 == 514 766 * *, * * 1 =16 6 *
5 3 0 3 == 4 * 1= *1* * * 6 =16 6 7
5 3 0 3 == 4 * 6 7 *ox 7 * 17 =16 6 6
Friday, September 24, 2004 Weekend # 988.3 153 5.46 5.3 5.3721 =16 6 *
3 0 = = 14 * , *Ex * 1 *x =16 6 **61
3 0 ,3 == 14 . * 6 **1 *ox *,,6 =16 6 * =
- 3 0 13 == 14 1 3= = * * 7 * 1 * 1 =16* 6
C 3 0 63 == LE! 6 31=6= 6* *6* *, e, =16 *1
H 3 0 73 == L] 7 371*= 6= , * R , 67 =16*7 *1*
C 3 0 = == L = =6 1= 1 . *ox *11* =17 6
(T) Weighted I [ 2886380 | 3974 | 65 | 467 | 53013 | [ 43422
(1a) Arithmetic | | | | | | 52711 | | 43149
(2) Weighted | [ 2485310 | 3359 | 65 | 460 | 53473 | [ 43814
(2a) Arithmetic | | | | | | 53045 | | 4.343
(3) Weighted I [ 2718890 | 3660 | 65 | 467 | 53022 | [ 43444
(3a) Arithmetic | | | | | | 5269 ] |  4.3169
(4) Weighted | [ 3227030 | 4427 | 65 | 467 | 52483 | [ 42978
(4a) Arithmetic | | | | | | 5218 | | 4.2/31
(5) Weighted | [ 35032.00 | 4859 | 65 | 467 | 52302 | [ 42823
(5a) Arithmetic | | | | | | 52112 | |  4.2671

Table 1 — Sample “Daily Spot Gas Price at AECO C & Nova Inventory Transfer” Table
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NGX Union Dawn Daily Spot Gas Price

Price ($US/MMBtu)
Total
Quantity | Number
Trading |Clearing Product Traded of Weighted
Date Date Product ID Range (BBtu) | Trades |High|Low| Average
Friday, March
31, 2006 Apr-1 - Apr-3 SA3-Apr 01 Saturday - Monday 704.8 91 6.97 ] 6.875 6.9128
Friday,
March 31,
2006 WKD SA3-Apr 01 2,114.40 91 6.97 16.875 6.9128
Monday, April
3, 2006 4-Apr D-Apr 04 Tuesday 908.3 87 7.47 7 7.2942
[Tuesday, April
4, 2006 5-Apr D-Apr 05 Wednesday 919.5 85 7.295 ] 7.08 7.241
\Wednesday,
April 5, 2006 [6-Apr D-Apr 06 Thursday 836.5 75 7.15 | 6.99 7.0403
[Thursday,
April 6, 2006 |7-Apr D-Apr 07 Friday 691.7 64 7.32 | 7.08 7.2392
Friday, AprilJApr-8 - Apr-
7, 2006 10 SA3-Apr 08 Saturday - Monday 718 78 6.995 6.9 6.961
Friday, April
7, 2006 WKD SA3-Apr 08 2,154.00 78 6.995]| 6.9 6.961
Monday, April
10, 2006 11-Apr D-Apr 11 Tuesday 1,037.60 106 6.87 | 6.74 6.8124
[Tuesday, April
11, 2006 12-Apr D-Apr 12 Wednesday 832.2 83 7.02 | 6.85 6.9727
\Wednesday,
April 12, 2006]13-Apr D-Apr 13 Thursday 771.8 76 6.88 6.72 6.7875




[Thursday, Apr-14 - Apr-

April 13, 2006]17 F4-Apr 14 Friday - Monday 754.5 79 7.01 6.54 6.6679
Thursday,

IApril 13,

2006 WKD F4-Apr 14 3,018.00 79 7.01 6.54 6.6679
Monday, April

17, 2006 18-Apr D-Apr 18 Tuesday 521.5 63 7.36 | 7.135 7.1805
[Tuesday, April

18, 2006 19-Apr D-Apr 19 Wednesday 562.8 65 7.73 7.52 7.6312
Wednesday,

April 19, 2006]20-Apr D-Apr 20 Thursday 530.6 64 8.12 7.78 7.9432
April 2006

[Totals: 14,898.90 1,016 8.12 6.54 7.0218

Table 2 — Sample “NGX Union Dawn Daily Spot Gas Price” Table
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4.1 Index Diversity
( §E < 0 < ) / 4 0 B- 1
Natural Gas Exchange
AECO/NGX Intra-Alberta YD Index Values
Current Month Cumulative Data

Date |Settlement High Low Weighted Average Volume Per Day
Apr-01 £.290 6.350 6.195 6.2247 146.7
Apr-02 6.535 6.535 6.300 6.4243 327.0
Apr-03 6.640 7.000 6.390 6.6197 263.3
Apr-04 6.650 6.720 6.540 6.6432 196.5
Apr-05 6.500 6.520 6.380 6.4334 184.9
Apr-06 6.370 6.580 6.350 6.5057 278.0
Apr-07 6.050 6.150 6.000 6.0924 151.7
Apr-08 5.900 6.030 5.880 5.9268 86.5
Apr-09 5.880 6.100 5.850 5.9451 202.0
Apr-10 5.920 6.060 5.890 5.9815 234.7
Apr-11 5.950 6.110 5.900 6.0198 190.1
Apr-12 5.850 5.950 5.820 5.8714 160.3
Apr-13 £.100 6.100 5.620 5.8231 185.1
Apr-14 £.500 6.500 6.150 6.2786 182.1
Apr-15 6.320 6.400 6.230 6.3206 224.7
Apr-16 6.205 6.250 6.190 6.2111 195.8
Apr-17 6.330 6.400 6.170 6.2283 242.2
Apr-06 6.261 N/A N/A 6.2451 3,451.6

Table 3 — Sample “NGX Intra-Alberta YD Price” Table
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NTP Index Report
Full
NTP Canadian Index - 2009
Completed Trades By Delivery Month - 1st of the Month to NOS
Crude Jan. Jan. # Feb. Fab. # March March # April April # May May # June Jene #
Type Index EFD Trds. Index BZD Trds Index EFD Trds. Index EFD Trds. | Index | BPD | Trds. | Index | BPD | Trds
IC5 - Post $378[ 280 111 $235| 298 93 $203| 247 106 $103| 117 42
C3-WII NE NE 5225 2 1 546 90 32
LSE - Post §75| 33 8 NE s264| 938 17 $130| 52 8
LSB - WII $723] 142 26 5280 168 2 $70[ 118 20 5175 163 26
1-Post .30 5 1 NE $285) 17 4
1-WII §7.68| 186 30 5395 170 30 $212| 143 24 5338 123 29
W - Post s96| 71 14 s101| 62 12 5247 160 28 $234| 154 18
W - WII 5608 878 137 5196 6.6 57 $120[ 524 103 §45| 7 110
YN - WTI $295| 317 55 $339| 354 43 $499[ 680 83 $1o4| 720 100
WCS - Post. NR NE $235] 20 1
WCS - WTI 51195 1370 215 $755| 2100 244 5730| 629 115 5619 1304 215 .
Crude Tuly Tuly = Aug Bug. + Sept Sept. = Oct. Oct. + Nov, Nov. # Dec. | Dec. 7 7
Type Index BFD Trds. Index BZD Tids Inéex BFD Trds. Index BPD Tids. | Index | BPD | Trds. | Index | BPD | Tids
IC3 - Post.
C5-WII
IL3B - Post.
LSB - WII
1 - Post.
1-WTL
BW - Post.
§W - WTI
BYN - WTI
WCS - Post.
WCS - WTI
NTP Index and Daily NTP Setilement Methodolay
Copyright 2009 NetThruPut Inc.
For questions please email helpdesk@netthruput.com or call the Help Desk @ (403) 538-3535
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6 NGX Alberta Electricity RRO Indices
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6.2 Qualifying Spreads
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Spread Requirement Baseload (FLAT) | Extended Peak Super Peak
Minimum bid/offer | * —# * * _
Volume
Max  Spread Post| * —# * 4 *
Volume per Day
Max Spread 0 ==6—# 0* ==(—# 0 ===(—#
Min Minutes per Day , = — ,= — ,= —
Weighted Average | 5 & 5 & 5 &
Time
Weighted Average | 2 80 6 & 2 80 6 & 2 80 6 &
Volume
No Qualifying | @ ' § =@ ' § @ ' § =
Spreads & & &
¢ 3 0 6 & < $ L* —H <
0 ( 0 6¢ 0 H 0 ==(—#F 3 O* ==(—#*
0 ===(—# " 3 % $ 34
H ¢ 5 3 H ¢ $ &
4 < $ 0 0 ¢
< $ t=< 0 & H & &
—+ 3 ¢ *—# < 0 < < $
6.3 Qualifying Trades
) /
( ' # $
TRADE REQUIREMENT
Trade Requirement Baseload (FLAT) | Extended Peak Super Peak
Max Daily Trade | == — == — == —
Volume
No Trades @ ' § =@ ' § @ ' § =
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H $ =- & 3 & $ < 0
< 30 b ==—#H# < 0
! 0
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6.4 Calculating the Daily Post Price Using Spreads:
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Examples of Calculating a Spread Daily Post Price (Baseload power market):

Date Month Start End Time | Sprd Bid | Offer | Best | Best | Spread | Post Post Daily
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6.5 Calculating the Daily Traded Price Using Trades:
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6.7 Example of Calculating a Daily Combined Index Price:
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6.8 Monthly Index
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6.9 Monthly Index Interval

6.10 Monthly index calculation
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6.11 Monthly Index Generation Days
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6.12 DEFINITIONS
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APPENDIX B: PUBLISHED INDICES DEFINITIONS
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