Changes to Argus Forward Curves effective 22 January 2018

Argus is correcting descriptions for Option Strike Price entities. These changes apply to gas and power implied volatilies data
published in the FWDEIV and FWDNGIYV folders of ftp.argusmedia.com and via the Argus Forward Curves API.

OptionStrikePrice descriptions were incorrect for records with ID listed below. All data published to date has reflected the new
OptionStrikePrice description shown.

id Old OptionStrikePrice description New OptionStrikePrice description
49 Call - ATM + $12.00 Call - ATM - $1.50
50 Call - ATM + $14.00 Put - ATM - $1.50
51 Put - ATM + $12.00 Call - ATM + $1.50
52 Put - ATM + $14.00 Put - ATM + $1.50
53 Call - ATM - $1.50 Call - ATM + $5.00
54 Call - ATM + $1.50 Put - ATM + $5.00
55 Call - ATM + $5.00 Call - ATM + $12.00
56 Put - ATM - $1.50 Put - ATM + $12.00
57 Put - ATM + $1.50 Call - ATM + $14.00
58 Put - ATM + $5.00 Put - ATM + $14.00

Please contact RiskManagement@argusmedia.com with any questions about this change.

lofl Questions should be sent to datahelp@argusmedia.com ﬂ




