NODAL EXCHANGE CONTRACT SPECIFICATION

PJM AECO Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM AECO, Day Ahead

Contract Code

DLO

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | £ 41 . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 351 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM AECO Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM AECO, Day Ahead

Contract Code

DLP

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 292 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM AEP Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM AEP, Day Ahead

Contract Code

DLQ

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | £ ) . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 4312 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM AEP Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM AEP, Day Ahead

Contract Code

DLR

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | ined : . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 3646 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM APS Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM APS, Day Ahead

Contract Code

DMY

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla +A A and
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

extrapolation to traded contracts, as appropriate

Final Settlement Price

link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 1504 MW
Margin Unit US Dollars

multiplied by the number of On-Peak hours within the month traded, so in a month

Thefirst busi | : | . | £ 41 . One

additional year of expiries will be available each January on the first business day

Determined by the Exchange based on exchange activity, other market data, and

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 LMP for all On-Peak hours. These prices can be found at the following




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM APS Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM APS, Day Ahead

Contract Code

DMz

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

Cu

an £Q mnnth a alici o an a a a

6 o b o dto-ed alendaripla o vearp
i rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 1260 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM BGE Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM BGE, Day Ahead

Contract Code

DPQ

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla +A A and
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

extrapolation to traded contracts, as appropriate

Final Settlement Price

link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 1061 MW
Margin Unit US Dollars

multiplied by the number of On-Peak hours within the month traded, so in a month

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day

Determined by the Exchange based on exchange activity, other market data, and

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 LMP for all On-Peak hours. These prices can be found at the following




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM BGE Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM BGE, Day Ahead

Contract Code

DPR

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 883 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM COMED Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJIM COMED, Day Ahead

Contract Code

DVO

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 3439 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM COMED Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PIM COMED, Day Ahead

Contract Code

DvP

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 2760 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DAY Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM DAY, Day Ahead

Contract Code

DYI

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | £ 41 . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 733 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DAY Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM DAY, Day Ahead

Contract Code

DYl

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 584 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DEOK Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM DEOK, Day Ahead

Contract Code

GAA

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 846 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DEOK Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM DEOK, Day Ahead

Contract Code

GAB

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 697 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DOM Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM DOM, Day Ahead

Contract Code

DZS

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6O manth |~ alicihla a and
g 5 s —bL o o
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rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 2997 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DOM Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM DOM, Day Ahead

Contract Code

DZT

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6O manth |~ alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 2498 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DPL Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM DPL, Day Ahead

Contract Code

EAC

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla +A A and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

extrapolation to traded contracts, as appropriate

Final Settlement Price

link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 601 MW
Margin Unit US Dollars

multiplied by the number of On-Peak hours within the month traded, so in a month

Thefirst busi | : | . | £ 41 . One

additional year of expiries will be available each January on the first business day

Determined by the Exchange based on exchange activity, other market data, and

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 LMP for all On-Peak hours. These prices can be found at the following




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DPL Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM DPL, Day Ahead

Contract Code

EAD

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 501 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DUQ Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJM DUQ, Day Ahead

Contract Code

FIO

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 473 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM DUQ Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJIM DUQ, Day Ahead

Contract Code

FIP

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 388 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM METED Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJIM METED, Day Ahead

Contract Code

EOW

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 527 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM METED Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PIM METED, Day Ahead

Contract Code

EOX

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 423 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM PENELEC Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, PJIM PENELEC, Day Ahead

Contract Code

EVA

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | : . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 1063 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM PENELEC Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, PJM PENELEC, Day Ahead

Contract Code

EVB

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : . | : . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The third business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These prices can be found at the following
link or at successor location https://dataminer2.pjm.com/feed/da_hrl_Imps

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 867 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO CAPITL Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, NYISO CAPITL, Day Ahead

Contract Code

CTE

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; .. One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all On-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 516 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO CAPITL Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, NYISO CAPITL, Day Ahead

Contract Code

CTF

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The first busi | £ . | : . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all Off-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 513 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO CENTRL Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, NYISO CENTRL, Day Ahead

Contract Code

cTQ

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all On-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 786 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO CENTRL Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, NYISO CENTRL, Day Ahead

Contract Code

CTR

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all Off-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 589 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO DUNWOD Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, NYISO DUNWOD, Day Ahead

Contract Code

Cuu

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all On-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 200 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO DUNWOD Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, NYISO DUNWOD, Day Ahead

Contract Code

Cuv

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all Off-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 156 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO GENESE Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, NYISO GENESE, Day Ahead

Contract Code

CWE

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all On-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 324 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO GENESE Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, NYISO GENESE, Day Ahead

Contract Code

CWF

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicgihln a and
g 5 s —bL o s
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all Off-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 255 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO N.Y.C. Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, NYISO N.Y.C., Day Ahead

Contract Code

Czs

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all On-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 1905 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

NYISO N.Y.C. Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, NYISO N.Y.C., Day Ahead

Contract Code

czT

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0700 and HE 2400, Monday through Friday, EPT
and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LBMP for all Off-Peak hours. These price files can be found at the
following link or at successor location.
http://mis.nyiso.com/public/csv/damlbmp/<yyyymmdd>damlbmp_zone.csv

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 1366 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

CAISO PALOVRDE ASR-APND Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, CAISO PALOVRDE_ASR-APND, Day
Ahead

Contract Code

FQA

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0700 — 2200 Monday through Saturday, Pacific Prevailing
Time (PPT), excluding NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | £ ) .. One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an v a
7O

Cu

d nonths-buteligible ehatocurrentea ca/ EVearp
i rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These price files can be found at the
following link or at successor location. http://oasis.caiso.com/mrtu-
oasis/SingleZip?resultformat=6&queryname=PRC_LMP&market_run_id=DA
M&grp_type=ALL&startdate=<yyyymmdd>&enddate=<yyyymmdd>

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 832 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

CAISO PALOVRDE ASR-APND Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, CAISO PALOVRDE_ASR-APND, Day
Ahead

Contract Code

FQB

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0600 and HE 2300 — 2400, Monday through
Saturday, PPT and all hours for Sunday and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

an v a
7O

Cu

g nonths-buteligible and-to-currentcalendar/ple Evearp
i rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These price files can be found at the
following link or at successor location. http://oasis.caiso.com/mrtu-
oasis/SingleZip?resultformat=6&queryname=PRC_LMP&market_run_id=DA
M&grp_type=ALL&startdate=<yyyymmdd>&enddate=<yyyymmdd>

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 832 MW
Margin Unit US Dollars




CAISO TH _NP15

NODAL EXCHANGE CONTRACT SPECIFICATION

GEN-APND Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, CAISO TH_NP15_GEN-APND, Day
Ahead

Contract Code

FQU

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0700 — 2200 Monday through Saturday, Pacific Prevailing
Time (PPT), excluding NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : . | : . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

Cu

ala \/ 2N aaVala a a .. - ala¥a
H O O TRCA- 240

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These price files can be found at the
following link or at successor location. http://oasis.caiso.com/mrtu-
oasis/SingleZip?resultformat=6&queryname=PRC_LMP&market_run_id=DA
M&grp_type=ALL&startdate=<yyyymmdd>&enddate=<yyyymmdd>

Final Settlement (Payment)
Date

The first business day following the Last Trading Day

Position Limit

4707 MW

Margin Unit

US Dollars




CAISO TH NP15

NODAL EXCHANGE CONTRACT SPECIFICATION

GEN-APND Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, CAISO TH_NP15_GEN-APND, Day
Ahead

Contract Code

FQv

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0600 and HE 2300 — 2400, Monday through
Saturday, PPT and all hours for Sunday and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : | . | ; . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The fourth business day following the last calendar day of the month

Contract Series

Cu

ala \/ 2N aaVala a a .. - ala¥a
H O O TRCA- 240

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These price files can be found at the
following link or at successor location. http://oasis.caiso.com/mrtu-
oasis/SingleZip?resultformat=6&queryname=PRC_LMP&market_run_id=DA
M&grp_type=ALL&startdate=<yyyymmdd>&enddate=<yyyymmdd>

Final Settlement (Payment)
Date

The first business day following the Last Trading Day

Position Limit

3961 MW

Margin Unit

US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

SPP SPPNORTH HUB Monthly Day Ahead On-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Power, SPP SPPNORTH_HUB, Day Ahead

Contract Code

LKW

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

Variable, expressed in megawatt hour (MWh). The Lot Size will equal 1 MW
multiplied by the number of On-Peak hours within the month traded, so in a month

Lot Size with 332 On-Peak hours, the Lot Size equals 332 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0700 — 2200 Monday through Friday, Central Prevailing
Time (CPT), excluding NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

Thefirst busi | : . | : . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The sixth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all On-Peak hours. These price files can be found at the
following link or at successor location. https://marketplace.spp.org/web/guest/Imp-
by-location

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 1468 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATION

SPP SPPNORTH HUB Monthly Day Ahead Off-Peak Power Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Power, SPP SPPNORTH_HUB, Day Ahead

Contract Code

LKY

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

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

Lot Size with 400 Off-Peak hours, the Lot Size equals 400 MWh. The definition of Off-Peak
hours is Hour Ending (HE) 0100 — 0600 and HE 2300 — 2400, Monday through Friday,
CPT and all hours for Saturday, Sunday, and all NERC Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The first busi | £ | . | : . One

additional year of expiries will be available each January on the first business day
after the last trading day of the expiring December contract.

Last Trading Day

The sixth business day following the last calendar day of the month

Contract Series

an 6Q maAanth a alicihla a and
g 5 s —bL o o
} Cu

rrent calendar year plus 12 full calendar
years

Fixed Price

The traded price or the previous day's settlement price

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation 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 LMP for all Off-Peak hours. These price files can be found at the
following link or at successor location. https://marketplace.spp.org/web/guest/Imp-
by-location

Final Settlement (Payment)

The first business day following the Last Trading Day

Date
Position Limit 1213 MW
Margin Unit US Dollars




