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NODAL EXCHANGE CONTRACT SPECIFICATIONS

ISONE UN.PILGRIM 22.8PILG Monthly Day Ahead On-Peak Energy + Congestion Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Energy + Congestion
ISONE UN.PILGRIM 22.8PILG, Day Ahead

Contract Code HQC

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 Lot Size will equal 1 MW
multiplied by the number of On-Peak hours withig aonth traded, so in a
month with 336 On-Peak hours, the lot size eqg . The definition of
On-Peak hours is Hour Ending (HE) 0800 — ough Friday,
Eastern Prevailing Time (EPT), excludin

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

ela
o longe

month, Which corresponds to the day the
ded. The launch month is 14 months

First Trading Day The fourth business day o
current expiring contragit
before the expiratio

Last Trading Day

Contract Series

Fixed Price

Daily Settlement Price

Final Settlement Price

contract month. These price files can be found at the following link or at
cessor location.
ttp://www.iso-ne.com/histRpts/da-lmp/WW_DALMP ISO <yyyymmdd>.csv

Final Settlement

The first business day following the Last Trading Day

(Payment) Date
Position Limit 168 MW
Margin Unit US Dollars




NODAL EXCHANGE CONTRACT SPECIFICATIONS

ISONE UN.PILGRIM 22.8PILG Monthly Day Ahead Off-Peak Energy + Congestion Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Energy + Congestion
ISONE UN.PILGRIM 22.8PILG, Day Ahead

Contract Code HQD

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 Lot Size will equal 1 MW
multiplied by the number of Off-Peak hours withig ponth traded, so in a
month with 400 Off-Peak hours, the lot size eg
through Friday, EPT and all hours for Sa
Holidays.

Currency US Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The fourth business d

Last Trading Day

Contract Series

Fixed Price

Daily Settlement Price

Final Settlement Price

ment price will be determined by the Exchange at approximately
the Last Trading Day. The final settlement price is the average of
ead hourly Energy of ISONE H.INTERNAL HUB plus the day-ahead
urly Congestion price of UN.PILGRIM 22.8PILG for all Off-Peak hours in
contract month. These price files can be found at the following link or at
uccessor location.
http://www.iso-ne.com/histRpts/da-lmp/WW_DALMP ISO <yyyymmdd>.csv

Final Settlement
(Payment) Date

The first business day following the Last Trading Day

Position Limit

168 MW

Margin Unit

US Dollars
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NODAL EXCHANGE CONTRACT SPECIFICATIONS

Henrv Hub Monthly Natural Gas Contract

ITEM SPECIFICATION

Contract Description Monthly Cash Settled Natural Gas Financial Contract, Henry Hub
Contract Code FRI

Hours of Trading As defined at http://www.nodalexchange.com

Unit of Trading 1 lot

Lot Size 2,500 MMBtu per month

Currency US Dollars

Min Price Fluctuation

$0.0001 per MMBtu

Minimum Tick

$0.0001 per MMBtu

First Trading Day The second to last business day of May_or December. In, May, the new expiries
in the 13th planning year (January — May) arefavailable for trading; in
December, the new expiries in the/13th calendar year (June — December) are
available for trading.

Last Trading Day The third business day prior to the fitst calendar day of the contract month

Contract Series

Current calendar/plannifig y€ar plus 12full calendar or planning years

Fixed Price

The traded price or the previeusiday'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 Ptice will be a price in US Dollars per MMBtu equal to the
monthlylast settlement price for natural gas as published by the CME Group’s
New York Mercantile Exchange (NYMEX) for the month of production. Should
the NYMEX monthly last settlement price be unavailable, the Final Settlement
Pricedwill be equal to the final settlement price of the Intercontinental Exchange
(ICE),Hengy Financial LD1 Fixed Price contract as published by ICE for the
month:

Final Settlement
(Payment) Date

The first business day following the Last Trading Day

Position Limit

4,000 Lots

Margin Unit

US Dollars
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