NODAL EXCHANGE CONTRACT SPECIFICATION

MISO NSP.SMP.S3 Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, MISO NSP.SMP.S3, Day Ahead

Contract Code

CFY

Hours of Trading

As defined at http://www.nodalexchange.com

Unit of Trading

1 lot, based on 1 MW for each hour of the contract

Lot Size

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within th~ ~anth traded, so in a month
with 332 On-Peak hours, the Lot Size equals 332 " .wh. Tr, definition of On-Peak
hours is Hour Ending (HE) 0700 — 2200 Monday t. 9ugh Fric. y, EST, during Daylight
Saving Time; for the rest of the year, On-P_ak hour. ‘re 080' — 2300, EST. All NERC
Holidays are excluded.

Currency

US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The fourth busines day . ..cia. ch month, which corresponds to the day the
current expiring conu ctisno lon 2r traded. The launch month is 13 months before
the expirat: a date.

Last Trading Day

The tk"_d busii. ss day follcwing the last calendar day of the month

Contract Series

13 1. ‘nthe

Fixed Price

“atra. \d pricc or the previous day's settlement price

Daily Settlement Price

Dett. mine oy the Exchange based on exchange activity, other market data, and
extrz olation to traded contracts, as appropriate

Final Settlement Price

Tk _rinal settlement price will be determined by the Exchange at approximately 3 pm
EPT on the Last Trading Day. The final settlement price is the average of the Day
Ahead hourly Ex Post LMP for all On-Peak hours. These price files can be found at the
following link or at successor location.
https://www.misoenergy.org/Library/Repository/Market
Reports/<yyyymmdd>_da_expost_Imp.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 225 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

MISO NSP.SMP.S3 Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, MISO NSP.SMP.S3, Day Ahead

Contract Code

CFZ

Hours of Trading

As defined at http://www.nodalexchange.com

Unit of Trading

1 lot, based on 1 MW for each hour of the contract

Lot Size

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of Off-Peak hours within the month traded, so in a month
with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0600 and 2300-24"" Monday through Friday, EST,
and all hours for Saturday, Sunday, and all NER” .1oliday Auring Daylight Saving
Time. No hours will be added or subtracted duc ‘9 DST ad, stments. For the rest of
the year, Off-Peak hours include 0100—" 00 and. 00, ES" /and all hours for
Saturday, Sunday and all NERC Holida,

Currency

US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The fourth busin 'sda, ... nch month, which corresponds to the day the
current expiring co. ¢actis no Ic .ger traded. The launch month is 13 months before
the expirc ‘on date.

Last Trading Day

The * ard bu. “ess day fo..owing the last calendar day of the month

Contract Series

1. mont' .

Fixed Price

The t. ded pri e or the previous day's settlement price

Daily Settlement Price

De rmii by the Exchange based on exchange activity, other market data, and
ext Ipolation to traded contracts, as appropriate

Final Settlement Price

7 .e final settlement price will be determined by the Exchange at approximately 3 pm
EPT on the Last Trading Day. The final settlement price is the average of the Day
Ahead hourly Ex Post LMP for all Off-Peak hours. These price files can be found at
the following link or at successor location.
https://www.misoenergy.org/Library/Repository/Market
Reports/<yyyymmdd>_da_expost_Imp.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 225 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

MISO RTO AMMO.MERAMECT1 Monthly Day Ahead On-Peak Energy +

Congestion Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Energy + Congestion MISO_RTO
AMMO.MERAMECT1, Day Ahead

Contract Code

GYU

Hours of Trading

As defined at http://www.nodalexchange.com

Unit of Trading

1 lot, which is equal to 1 MW for each hour of the crrtract

Variable, expressed in MWh. For each contrac* qe Lot Si. will equal 1 MW
multiplied by the number of On-Peak hour~ witi. “the moi h traded, so in a month

Lot Size with 336 On-Peak hours, the lot size er 4ls 336 M. h. The Jefinition of On-Peak
hours is Hour Ending (HE) 0700 — 2?00 ‘ond ,throu “ .riday, Eastern Standard
Time (EST), excluding NERC Holi .ys.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MW’

First Trading Day

The fourth business 3y of the I* unch month, which corresponds to the day the
current ex, ing contre “is hu longer traded. The launch month is 14 months before
the r giratio. date.

Last Trading Day

Ti. third Husine - .y following the last calendar day of the month

Contract Series

14 my ‘ths

Fixed Price

Th traad. _price or the previous day's settlement price

Daily Settlement Price

De! rmined by the Exchange based on exchange activity, other market data, and
s «rapolation to traded contracts, as appropriate

Final Settlement Price

The final settlement price will be determined by the Exchange at approximately 3 pm
EPT on the Last Trading Day. The final settlement price is the average of the day-
ahead hourly Energy of MISO_RTO INDIANA HUB plus the day- ahead hourly
Congestion price of AMMO.MERAMECT1 for all On-Peak hours in the contract
month. Energy price of MISO_RTO.INDIANA HUB is defined as its Ex Post LMP minus
Loss minus Congestion. These price files can be found at the following link or at
successor location. https://www.misoenergy.org/Library/Repository/Market
Reports/<yyyymmdd>_da_expost_Imp.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 27 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

MISO RTO AMMO.MERAMECT1 Monthly Day Ahead Off-Peak Energy +

Congestion Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Energy + Congestion MISO_RTO
AMMO.MERAMECT1, Day Ahead

Contract Code

GYV

Hours of Trading

As defined at http://www.nodalexchange.com

Unit of Trading

1 lot, which is equal to 1 MW for each hour of the contract

Lot Size

Variable, expressed in MWh. For each contract the "ot Size ill equal 1 MW
multiplied by the number of Off-Peak hours withi, *he monti ‘raded, so in a month
with 400 Off-Peak hours, the lot size equals 40 MW The de nition of Off-Peak
hours is Hour Ending (HE) 0100 — 0600 a. <HE 2200—_. 90 .ionday through Friday,
EST, and all hours for Saturday, Sun”' 4, an. »" WERC Hol.uays. No hours will be
added or subtracted due to DST - .. stments.

Currency

US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The fourth b’ siness day €the!'- ..«ch month, which corresponds to the day the
current e pirit._ contract is o longer traded. The launch month is 14 months before
the e rationda

Last Trading Day

The thh 1' isiness a. ,following the last calendar day of the month

Contract Series

14 . anth

Fixed Price

The tr led price or the previous day's settlement price

Daily Settlement Price

Nete' ained by the Exchange based on exchange activity, other market data, and
e .apolation to traded contracts, as appropriate

Final Settlement Price

The final settlement price will be determined by the Exchange at approximately 3 pm
EPT on the Last Trading Day. The final settlement price is the average of the day-
ahead hourly Energy of MISO_RTO INDIANA HUB plus the day- ahead hourly
Congestion price of AMMO.MERAMECT1 for all Off-Peak hours in the contract
month. Energy price of MISO_RTO.INDIANA HUB is defined as its Ex Post LMP minus
Loss minus Congestion. These price files can be found at the following link or at
successor location. https://www.misoenergy.org/Library/Repository/Market
Reports/<yyyymmdd>_da_expost_Imp.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 27 MW
Margin Unit US Dollars




