Data Spec & Automation
(Updated January 13, 2020)

What Is an NGI Datafeed?
Along with distributing natural gas data via the published newsletter emails and PDFs (NGI’s Daily
GPI, NGI’s Bidweek Survey, etc.), most NGI datasets are also available via API or FTP. These
datasets are provided as individual packages that correspond to the issue date of the newsletter in
which they were published. Throughout this document, these packages are referred to as datafeeds.
Below is the list of currently available datafeeds:
•
•
•
•
•
•
•
•
•

Bidweek Survey (Bidweek series)
Daily Gas Price Index (Daily series)
Forward Look (Forward series)
LNG Flow Data (LNGFlows series)
Mexico Cost+Transport Prices (CostPlus series)
Mexico SISTRANGAS Summary Flow Data (SNGFlows series)
MidDay Price Alert (MidDay series)
Shale Price Index (Shale series)
Weekly Gas Price Index (Weekly series)

What do the Datafeeds Represent?
Bidweek Survey (Bidweek series): Monthly Bidweek pricing composed of transactions completed
during the last five business days of each month for gas to be delivered for the entire following month.
Daily Gas Price Index (Daily series): Daily spot market prices for traded for next-day flow.
Forward Look (Forward series): Natural gas forward prices by point with monthly contracts going
out 10 years. These prices are provided in both basis- and fixed-price form.
LNG Flow Data (LNGFlows series): Rolling seven-day history of pipeline deliveries of natural gas to
each of the major U.S. LNG export facilities broken out by feeder pipeline.
Mexico Cost+Transport Prices (CostPlus series): Estimated prices for gas delivered from the U.S.
to locations on the U.S./Mexico border and into Mexico itself. These prices are calculated by taking
U.S. Daily Gas Price Index prices and adding on the cost of transporting the gas via pipeline to each
of the points.
Mexico SISTRANGAS Summary Flow Data (SNGFlows series): Summary pipeline delivery and
receipt information grouped by category on Mexico’s largest backbone pipeline, SISTRANGAS.
MidDay Price Alert (MidDay series): Preliminary daily spot market prices composed of deals done
on exchange. The MidDay Price Alert seeks to provide an early (2:30 PM ET) indication of where
NGI’s Daily Gas Price Index prices will be at the end of the day while also providing price information
for ICE-traded locations deemed to illiquid or granular to be included in the Daily Gas Price Index.
Shale Price Index (Shale series): Day-ahead, delivered-to-pipeline spot market prices that aim to
represent the price of production for each of the U.S. unconventional plays listed.

Weekly Gas Price Index (Weekly series): These prices are simple averages of prices published in
the NGI’s Daily Gas Price Index across each day in a given week. For more information on how NGI
handles weeks that split across two different months, please see our price methodology.

How do I subscribe to an NGI datafeed?
NGI datafeeds are subscription services that are either included with or can be added on to your
existing NGI subscriptions. To request access to a new NGI datafeed please reach out to
sales@naturalgasintel.com.

How do I access an NGI datafeed I’m already subscribed to?
There are two ways of downloading/scraping NGI datafeeds:
1) API (Preferred Method): We provide a fully-documented REST API which you can access at
https://api.ngidata.com. API passwords/keys are different from the one you use to access
naturalgasintel.com and but are tied to the same email. To retrieve your API password/key,
please reach out to ngidata@naturalgasintel.com and we’d be happy to assist you.
2) FTP/SFTP Access: While API is our preferred method of data retrieval, FTP access may be
granted upon request. To learn more about FTP, please reach out to
ngidata@naturalgasintel.com.

What Do the Datafeed Files Look Like?
Datafeeds have traditionally been distributed in Excel-readable formats (tab-delimited text, CSV, or
XLS); however, we now also offer all our datafeeds in JSON format via the API. To see examples
datafeeds files in their legacy Excel-readable formats please navigate to the links below:
Example Daily series datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/Daily-GPI/2013/10/20131021td.txt
Example Weekly series datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/Weekly-GPI/2013/01/20131021wt.txt
Example Bidweek series datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/Bidweek/2013/10/20131001bw.txt
Example MidDay series datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/Midday/2017/03/20170303md.txt
Example Shale series datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/Shale/2013/01/20131021sd.txt
Example Forward Look series datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/ForwardLook/2018/08/FL20180801.xls
Example Mexico CostPlus prices datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/Mexico-GPI/CostPlus/2018/08/mxcp20180801.csv
Example SISTRANGAS Summary Flows datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/Mexico-GPI/SNGFlows/2018/08/sngflow20180801.csv
Example LNG Flows datafeed file:
https://www.naturalgasintel.com/ext/resources/Data-Feed/LNG-Flows/08/lngflow20190828.csv

When Do New Datafeed Files Become Available?
The release of each new datafeed is dependent on the series to which it belongs. For example, new
Daily series datafeeds become available each business day, while Bidweek files are for full month
flow and become available the first business day of each month.
With the exception of holidays, you should expect NGI datafeed series to follow this schedule:
Bidweek Series: Published the first business day of each month by 6:30 PM Eastern Time.
CostPlus Series: Published each business day by 10:00 AM Eastern Time.
Daily Series: Published each business day by 6:30 PM Eastern Time.
Forward Series: Published each business day by 11:00 AM Eastern Time.
LNGFlows Series: Published each business day by 12:30 PM Eastern Time.
MidDay Series: Published each business day by 2:30 PM Eastern Time.
Shale Series: Published each business day by 6:30 PM Eastern Time.
SNGFlows Series: Published each business day by 11:00 AM Eastern Time.
Weekly Series: Published the first business day of each week by 6:30 PM Eastern Time.
Holiday Calendar: To make it easy to keep track of when holidays may impact datafeed file
availability NGI provides a publishing calendar with holiday observances which you can find here:
https://www.naturalgasintel.com/ext/resources/NGI-Calendar.pdf

Field Definitions for the Bidweek, Daily, MidDay, Shale & Weekly Series
Average: The average price of the trades surveyed.
Deals: The number of trades that compose each price. NGI counts both the buy and sell side of a
deal.
Delivery End Date: The last day the gas is nominated to flow.
Delivery Start Date: The first day the gas is nominated to flow.
High: The highest price of trades at a location.
Issue Date: The issue date of the newsletter in which this pricing information appears.
Location: Name of the pricing point. This can fields can change over time whereas its corresponding
Pointcode will remain the same.
Low: The lowest price of trades at a location.
Pointcode: An alpha-numeric code for a location. The pointcode will not change for a particular
location over time whereas the name of the location may change as pipelines change ownership or
are re-branded (e.g. Arkla became Noram, became Reliant, became CenterPoint, and is now
Enable).
Pricing Point: The name of the location as it appears in NGI's Daily Gas Price Index. Note that this
name may change over time and should not be used as a key field in your application. The Pointcode
above does not change and would be more appropriate for a key field.

Region: The region section that the pricing point appears in as published in the corresponding NGI
PDF publication (ex. NGI’s Daily Gas Price Index)
Survey End: The last day in which trading occurred for the survey period. For the Weekly GPI, this
will usually be the last business day of the preceding week. For Bidweek Survey, this will be the last
day of bidweek trading. This field is only included in series where more than one day of trading is
being surveyed, which is why it does not appear in the Daily GPI series.
Survey Start: The first day in which trading occurred for the survey period. For the Weekly GPI, this
will usually be the first business day of the preceding week. For Bidweek Survey, this will be the first
day of bidweek trading. This field is only included in series where more than one day of trading is
being surveyed, which is why it does not appear in the Daily GPI series.
Trade Date: The trading day on which gas was surveyed.
Volume: The sum of the volume of the deals included in our survey, expressed in thousands of
MMBtus/day.

Field Definitions for the Mexico CostPlus Series
Issue Date: The issue date of the newsletter in which this pricing information appears.
Location: Name of the pricing point.
Exchange Rate: The Peso/$U.S. exchange rate used in converting tariff rates on the day the prices
were calculated.
Price: Estimated price of gas at U.S. border and Mexico locations in $U.S./MMBtu.
Price MX: Estimated price of gas at U.S. border and Mexico locations in MXP/Gj.

Field Definitions for the Forward Series
The Forward series contains natural gas forward prices by point with monthly contracts going out ten
years into the future. Prices are provided in both basis-to-Henry Hub (basis price) format and totalcost-of-gas (fixed price) format. Fixed prices are calculated as the sum the basis price and the Henry
Hub futures price for the corresponding contract month.
In the Excel version of the datafeed, basis prices and fixed prices are separated by tab. Each tab is
arranged with the list of all published locations in the first column. Columns for each monthly contract
then follow in each subsequent column:

Location: The name of the forward location.
Contract Months (ex. Sep-19): The delivery months for each point going out ten years.

Field Definitions for the SNGFlows Series
The SISTRANGAS Flows datafeed provides summary pipeline delivery and receipt information
grouped by category on Mexico’s largest backbone pipeline, SISTRANGAS. This datafeed is divided
into different sections that show deliveries and receipts on the SISTRANGAS pipeline in different
ways separated by a blank line between each section. Due to the nature of these data, it is possible
that on certain days, NGI will not publish a file due to lack of flow data availability on the
SISTRANGAS electronic bulletin board. These data may be best understood by comparing them to
their corresponding table (below) that is published each day in NGI’s Mexico GPI.

Each section is composed of the following three fields:
Issue Date: The issue date of the newsletter in which this pricing information appears.
Type: Subcategory of the breakout.
Scheduled Qty: The amount of gas being delivered or received in dekatherms.

Field Definitions for the LNGFlows Series
The LNG Flows series captures a rolling seven-day history of pipeline deliveries of natural gas to
each of the major U.S. LNG export facilities broken out by feeder pipeline. For a visual representation
of these data please see our LNG Tracker map (example below).

Flow Date: The date on which the gas is flowing on the actual pipeline and being delivered to the
LNG facility.
Pointcode: A unique identifier for each of the pipeline Locations. While the Location could be
renamed over time as pipelines are bought and sold, you can expect the Pointcode to remain the
same.
Location: The name of the pipeline location. Ex. Sabine Pass Creole represents deliveries via the
Creole Trail pipeline into the Sabine Pass LNG export facility.
Scheduled Quantity: The amount of gas being delivered in dekatherms.
Op Cap: The stated operational capacity of the pipeline location.

Corrections & Error Resolution
NGI occasionally publishes corrections to our Daily, Weekly, Bidweek, or Shale series. While these
corrections are applied instantaneously to our API we also offer correction files which contain the full
history of corrections for the corresponding newsletter. These corrections can be automatically
applied to your data sets by loading and processing the correction files for each series. You can find
the correction files at the following URLs:
Daily Series: naturalgasintel.com/ext/resources/corrections/daily_corrections.txt
Weekly Series: naturalgasintel.com/ext/resources/corrections/weekly_corrections.txt
Bidweek Series: naturalgasintel.com/ext/resources/corrections/bidweek_corrections.txt
Shale Series: naturalgasintel.com/ext/resources/corrections/shale_corrections.txt

Historical Data
Historical data are also available from NGI, for some locations dating back as far as 1988. To find out
more about receiving access to either this historical data or any of the datafeed series please contact
sales@naturalgasintel.com.

FTP Access
NGI limits the use of FTP and access is granted on a case-by-case basis. For more information,
please reach out to ngidata@naturalgasintel.com.

Where Can I Direct Questions Related to This Document
Please reach out to ngidata@naturalgasintel.com and we’ll be glad to help.

