LOCATION BASIS CONTRACT LIST OF SUBSTANTIALLY THE SAME COMMODITIES

Core Referenced
Futures Contract

Commodities Considered
Substantially the Same
(regardless of location)

Source(s) for Specification of

Quality

NYMEX Light
Sweet Crude Oil
futures contract
(CL)

1. Light Louisiana Sweet (LLS)
Crude Oil

la) NYMEX Argus LLS vs. WTI
(Argus) Trade Month futures
contract (ES)

1b) NYMEX LLS (Argus) vs.
WTI Financial futures contract
(WD)

1¢) ICE Futures Europe Crude
Diff—Argus LLS vs WTI 1*
Line Swap futures contract
(ARK)

1d) ICE Futures Europe Crude
Diff—Argus LLS vs WTI Trade

Month Swap futures contract
(ARL)

NYMEX New
York Harbor
ULSD Heating Oil
futures contract
(HO)

1. Chicago ULSD

la) NYMEX Chicago ULSD
(Platts) vs. NY Harbor ULSD
Heating Oil futures contract (5C)

2. Gulf Coast ULSD

2a) NYMEX Group Three ULSD
(Platts) vs. NY Harbor ULSD
Heating Oil futures contract (A6)

2b) NYMEX Gulf Coast ULSD
(Argus) Up-Down futures
contract (US)

2¢) NYMEX Gulf Coast ULSD
(Platts) Up-Down Spread futures
contract (LT)

2d) ICE Futures Europe Diesel
Diff- Gulf Coast vs Heating Oil

1% Line Swap futures contract
(GOH)

2e) CME Clearing Europe Gulf
Coast ULSD( Platts) vs. New
York Heating Oil (NYMEX)
Spread Calendar swap (ELT)

2f) CME Clearing Europe New
York Heating Oil (NYMEX) vs.



