
[ ICJ,ur"mu.~ 
55 Eaat 52°8 Street 
New York, NY 10055 

BY ELECTRONIC TRANSMISSION 

Ms. Melissa Jurgens 
Secretary of the Commission 
Office of the Secretariat 
Commodity Futures Tr·ading Commission 
Three Lafayette Centre 
1155 21 81 Street, NW 
Washington, DC 20581 

Re: Weekly Notification of Rule Changes 

Submission No. 13-129 
December 27,2013 

Submission Pursuant to Section Sc(c)(l) of the Act and Regulation 40.6 (d) 

Dear Ms. Jmgens: 

Pmsuant to Section Sc(c)(l ) of the Commodity Exchange Act, as amended, and 
Commission Regulation 40.6(d), ICE Futures U.S., Inc. ("Exchange") submits notification to the 
Conunission that, during the preceding week, the Exchange amended Rules 18.B.120 and 
18.B.122 to update the URL link to the California ISO reference price for the CAISO NP-15 
Real-Time Peak Daily Fixed Price and the CAISO SP-15 Day-Ahead Peak Daily Fixed Price futures 
contracts. The Exchange also increased the Interval Price Limit ("IPL") amount for swing and basis 
natural gas futill'es contracts due to increased volatility in the market. The amendments are set 
forth in Exhibit A. 

If you have any questions or need further information, please contact me at 212-748-4021 
or at jason.fusco@theice.com. 

En c. 
cc: Division of Market Oversight 

New York Regional Office 

Sincerely, 

Jason V. Fusco 
Assistant General Cow1sel 
Market Regulation 



EXHIBIT A 

Uule l8.RUO CAISO NP~lS Real-Time Peak Daily Fixed Price Future 

Reference Price A: BLECTRJCITY-CAISO-NPIS-RBAL Tf.ME 

a) Description: "ELECTRlCITY-CAJSO-NPlS-REAL TIME" means that the p1ice for a 
Pricing Date will be that day's Specified Price per MWh of electricity for delivery on the 
Delivery Date, stated in U.S. Dollars, published by the California lSO at http: 
http://oasis.caiso.com/mrioasis/logon.do flfeasis.eaise.eelll/tflfttt 
ees.isl?deframe=inle&sef"''ef'I!H fttt~~~3a%2~~2fft:ptpG9%2eoa%2eeaisa%2eee~a%3a80GO& 
•+'ehtlfte Q,A,SIS], under the headings "Prices: Report: Interval Locations! Marginal Prices 
(LMP): P/APNode ID: Til NP15 GBN-APND [NPl58LAK_5_NGQl]: Market: RUC" that 
reports prices effective on that Pricing Date. 

[REMAINDER OF RULE UNCHANGBO] 

Rule 18.B.122 CAISO SP-15 Day-Ahead Peal' Daily Fixed Price Future 

Refe1·ence Price A: BLECfRICITY -CAISO·SP 15-DA Y AHEAD 

a) Description: "ELECTRIC1TY-CAISO-SP15-DAY AHEAD" means that the price for a 
Pricing Date will be that day's Specified Price per MWh of electricity for delivery on the 
Delivery Date, stated in U.S. Do liars, published by the California ISO at 
http://oasis.caiso.com/mrioasis/logon.do [/leasis.eaise.eem/mrtu 
easis/?lleifame=t:Rie&seF¥el1:lrL bttp~~3a%2f%2fii'ptJ399~1o2eea%2eeaise9~2eeem%39:8QGG& 
v•elume- OASIS], under the headings "Prices: Report: Interval Locatjonal Marginal Prices: 
P/APNode ID: TH SPlS GEN-APND [SP158LAK_S__:NOO+]" that reports prices effectjve 
on that Pricing Date. 

(REMAINDER OF RULE UNCHANGED] 
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IPL PARAMETERS 

For the Natural Gas, Power and U.S. Environmental futures contracts, current IPL parameters 
are: 

1l!. 
~ A!!!l!l!n1 IPL Exceptiona Re~a[,J.!!adogT!m,_ !U gl!l!llUill!l 

LiD.! (In STermtl CmoodJ) C•e~ouds) 

T.w!W 
Henry Hub $0,10 ElA Day - $0.12 3 seconds S seconds 

U!L A!!l!ll!!f.i tl:hi!lllQ,!HI 
L.Qbllllan S»:ill& Eli!Airll a.lllil 

IHTCO MJ S'6dug fllllll' cr.ss) 
Fixed Price Qllmini!!n SoythS~ing Ell~ f.QSSl 

(nol including $4.00 Transco Zone 6 (non N'f) Swing Future (TPS) 3 se<:<mds S seconds Transco Zone 6 (NY) Swing fluttue (lSS 
Henry) [IPL l.1119llat s:uon 

Algonquin Citygatcs Swing FututC (ALS) 
Iroquois (Into) Swing (PI ails) Fuwre (IRS) 
IroQuois·Z2 Swin~t (Platts) Future (IZS) · 

IP1 Am11unt ~lll!ll!IJQ,OQ 
IBICO M3 l!ill!ia .EIIillrll (IMl~ 

Oawiolan S21llb BMi~ fiiiiUQ (!20M) 
Tr81lsco Zone 6 (non NY) Basis Future (TPB) 

Basis $4.00 Trans co Zone 6 (NY) Basis Future (TZS) 3 seconds S seconds 
[IPLAm91tAI UOOJl 

AJgonquln Cltygotes Basis Future (ALQ) 
Iroquois (Into) Basis (Platts) Future (IRB) 

lroauois-Z2 Basis cPlattsJ Future (lZB) 

Index $0.20 N/A 3 seconds s s~conds 
Financial $30.00 N/A 3 seconds S se(;Onds 

Power 
All Daily 
Power $50.00 NIA 3 seconds S seconds 

Contracts 
All Dally Load SO,OOOMW NJA 3 seconds S seconds 

Forecast 
AliBRCOT $100.00 N/A J seconds S seconds Contnlots 

ROOl $1.00 N/A 3 5tconds S seconds 

CAR-CRT, 
CFI-US& $2.50 N/A 3 seconds S seconds 
REC-NJ 

CCA&Sl'l ss.oo N/A 3 seconds S seconds 
CT&MA $10.00 MIA 3 seconds S seconds REC 

CSAPR S02 $60,00 N/A 3 seconds S seconds &NOX 

RIN so. so NIA 3 seconds S seconds 

N1SREC $30.00 N/A 3 seconds S seconds 

TXREC $2.SO N/A 3 seconds 5 seconds 
CAIRNOX 
(Annual ond $30.00 N/A 3 seconds S seconds 

Ozone) 
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