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BY ELECTRONIC TRANSMISSION

Submission No. 13-130
December 27, 2013

Ms. Melissa Jurgens

Secretary of the Commission

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21% Street, NW

Washington, DC 20581

Re:  Amendments to Appendix 2 of Chapter 18 — Energy Position Limits

Submission Pursuant fo Section Se(e)(1) of the Act and Regulation 40.6(a)

Dear Ms. Jurgens:

Pursuant to Commodity Futures Trading Commission (“CFTC" or “Commission™) Regulation
40.6(a), ICE Futures U.S,, Inc, (“Exchange”) self certifies amendments to Resolution No. 2 of Chapter
18, which increase the spot month position limits and the single and all month accountability levels for
certain Power futures and options contracts to match levels that are cutrently being offered by a
competing designated contract market, as set forth in Exhibit A,

In a submission filed with the CFTC on September 30, 2013, the Nodal Exchange (“Nodal”)
listed numerous Power futures and opticns that are nearly identical in all respects to the Power futures and
options listed by the Exchange. The only notable difference between the terms and conditions of
corresponding Power contracts listed by both Nodal and the Exchange are the spot month position limits
and the position accountability levels. In order to match the levels set by Nodal, the Exchange is
amending Resolution No, 2 of Chapter 18 to increase the spot month position limits and accountability
levels for a number of corresponding Power futures and options contracts. The methodology for the limit
and accountability level increases is as follows:

o Spot month position limits are being increased for Power futures and options where Nodal
has a higher corresponding spot month position limit;

e 'The single month accountability level for a contract is being increased to match the level of
Nodal’s spot month position limit if Nodal’s spot month limit is greater than the current [CE
Futures U.S. single month accountability level for such contract.




e The all-months combined accountability level for a contract is being increased to match
Nodal’s single month accountability level if Nodal's single month accountability level is
greater than the current ICE Futures U.S. all-months combined level for such contract

The Exchange certifies that the amendments to Resolution No, 2 of Chapter 18 comply with the
requirements of the CEA and the rules and regulations promulgated by the Commission thereunder. The
spot-month speculative position limits for the Power futures and options contracts are being increased to
levels currently in place at a competing exchange for corresponding contracts, The Exchange further
certifies that, concurrent with this filing, a copy of this submission was posted on the Exchange’s website
and may be accessed at (hrtps://www.theice.com/notices/RegulatoryFilings.shiml). The Exchange is not
aware of any substantive opposing views to the amendments, which will become effective on January 14,
2014,

If you have any questions or nead further information, please contact the undersigned at 212-748-
4021 or (jason.fusco@theice.com),

Sincerely,

/,,/’2;/

Jason V, Fusco
cc: Division of Market Oversight Assistant General Counsel
New York Regional Office Market Regulation




EXHIBIT A

Position Limits, Accountability and Reportable Levels for IFUS Energy
Contracts

All Month ' Aggregate 1 | Exchange | CFTC
- Commodity i (Positive Reportable | Reporta Exchange

Rule Contract Name Code Correlation) | Level Level Code
18.B.158 CAISO NP-15 Day-Ahead Off-Peak Daily Fixed Price Future UNP ONP 25 25 39
18.B.082 CAISO NP-15 Day-Ahead Off-Peak Fixed Price Future ONP ONP 25 25 39
18.8.119 CAISO NP-15 Day-Ahead Peak Daily Fixed Price Future DPN - NPM 25 25 39
18.8.001 CAISO NP-15 Day-Ahead Peak Fixed Price Future NPM 1-000 7.000 NPM 25 25 39
18.B.159 CAISO NP-15 Real-Time Off-Feak Daily Fixed Price Future NRO 7,500 14,000 NRO 1 25 39
18.6.120 CAISO NP-15 Real-Time Peak Dally Fixed Price Future NRP 750 5.000 NRP 1 25 39
18.8.121 CAISO Paleo Verde Day-Ahead Peak Daily Fixed Price Future CPC 12,000 45,000 CPC 1 25 as
18.B.160 CAISO SP-15 Day-Ahead Off-Peak Daily Fixed Price Future SQP 28000 80068 OFP 25 25 39
18.B.063 CAISO SP-15 Day-Ahead Off-Peak Fixed Price Futlire OFP 80800 OFP 25 25 38
18.8.122 CAISO SP-15 Day-Ahead Peak Daily Fixed Price Future SDP . 15,000 SPM 25 25 39
18.8.002 CAISO SP-15 Day-Ahead Peak Fixed Price Future SPM SO06 6000 0 15,000 SPM 25 25 39
18.B.003 CAISO SP-15 Day-Ahead Peak Mini Fixed Price Future SPY 76:000 150000 | 450,000 150000 375,000 SPM 25
18.B.161 CAISO SP-15 Real-Time Off-Peak Daily Fixed Price Future SRO 12,000 35,000 45,000 SRO 1
18B.123 CAISO SP-15 Real-Time Off-Peak Daily Fixed Price Future SRP 750 2,000 5,000 SRP 1

Calendar One Time Option on ISO New England Massachusetts Hub Day-Ahead
18.£036 | Peak Calendar Year One Time Fixed Price Future NEX 890 000 | 2006 3000 10,000 NEP 1

Calendar One Time Option on ISO New England Massachusetts Hub Day-Ahead
18.E.035 Off-Peak Calendar Year One Time Fixed Price Future NOC 34000 25000 30600 45000 80,000 NOP 32

Calendar One Time Option on PJM AEP Dayton Hub Real-Time Off-Peak
18.E.051 Calendar Year One Time Fixed Price Future ARZ 12.000 25,000 60,000 AOD 2_.'_:

Calendar One Time Option on PJM AEP Dayton Hub Real-Time Peak Calendar
18.E.052 Year One Time Fixed Price Future ARY 1,000 2.000 5.000 MSO 25

Calendar One Time Option on PJM Western Hub Real-Time Off-Peak Calendar
18.E.037 Year One Time Fixed Price Future PWC 30000  Go.O00 57000 50000 150.000 OPJ 25

Calendar One Time Option on PJM Western Hub Real-Time Peak Calendar Year
18.E.038 One Time Fixed Price Future PMX 3008 5750 5,000 15,000 PJM
18.8.203 ERCOT Daily Load Forecast Future EDF 445,000 875,000 2,000,000 EDF
18.B.064 ERCOT Houston 345KV Day-Ahead Off-Peak Fixed Price Future NEV 2500 50000 | 42508 350000 4E500 350,000 NEV 25
18.B.124 ERCOT Houston 345KV Hub Day-Ahead Peak Daily Fixed Price Future HEA 12,000 35,000 45,000 HEA 1




18.B.065 ERCOT Houston 345KV Real-Time Off-Peak Fixed Price Future HEB 48000 350000 30e08 FEr 0o HEB 25 25 39
18.B.162 ERCOT Houston 345KV Hub Day-Ahead Off-Peak Daily Fixed Price Future HEC 7.500 14.000 HEC 1 25 39
18.B.163 ERCOT Houston 345KV Real-Time Off-Peak Daily Fixed Price Future HED ERuLY 30,000 HEB 25 25 38
188,125 ERCOT Houston 345KV Real-Time Peak Da& Fixed Price Future EHD 750 i 5,000 ERH 1 25 38
| 18.8.004 ERCOT Houston 345KV Real-Time Peak Fixed Price Future ERH ¥$0 2000 5,000 ERH 1 25 38
16.8.164 ERCOT Houston Load Zone Day-Ahead Off-Peak Daily Fixed Price Future HZC 40000 B0 000 280.000 HZD 25 25 39
18.B.066 ERCOT Houston Load Zone Day-Ahead Off-Peak Fixed Price Future HZD 40000 &0 000 280,000 HZD 25 25 39
18.B.126 ERCOT Houston Load Zone Day-Ahead Peak Daily Fixed Price Future HZA 42500 82300 87,500 HZB 25 25 38
18.B.005 ERCOT Houston Load Zone Day-Ahead Peak Fixed Price Future HZB 426800 =3 500 87,500 HZB 25 25 39
18.B.067 ERCOT Houston Load Zone Real-Time Off-Peak Fixed Price Future OEH 40866 150000 280,000 OEH 25 25 39
18.B.008 ERCOT Houston Load Zone Real-Time Peak Fixed Price Future EDH 42:500 85 500 87,500 EDH 25 25 38
18.B.007 ERCOT North 345KV Day-Ahead Peak Fixed Price Future EVN 42,000 100000 45000 100000 EVN 25 25 39
18.B.165 ERCOT North 345KV Hub Day-Ahead Off-Peak Daily Fixed Price Future NDC 2:500 350.000 474500 Z50.000 NEV 25 25 39
18.B.127 ERCOT North 345KV Hub Day-Ahead Peak Daily Fixed Price Future NDA 42,000 100000 500,002 EVN 25 25 39
18.8.128 ERCOT North 345KV Hub Real-Time Peak Daily Look Back Fixed Price Future ENOC 3800 J000 25 25 39
18.B.068 ERCOT North 345KV Real-Time OH-F'EI_t_ Fixed Price Future NEB 37000 E2E 000 25 25 33
18.B.166 ERCOT North 345KV Real-Time Off-Peak Daiﬁf Fixed Price Future NED 3488 52500 25 25 39
18.B.129 ERCOT North 345KV Real-Time Peak Daily Fixed Price Future END 3000 2000 25 25 39
18.B.008 ERCOT North 345KV Real-Time Peak Fixed Price Future ERN 3686 000 25 38
18.B.167 ERCOT North Load Zone Day-Ahead Off-Peak Daily Fixed Price Future NZC $0.000 525000 25 38
18.8.0689 ERCOT North Load Zone Day-Ahead Off-Peak Fixed Price Future NZD §0.000 =25 000 25 39
18.B.130 ERCOT North Load Zone Day-Ahead Peak Daily Fixed Price Future NZA 45000 180 000 25 39
18.8B.008 ERCOT Nerth Load Zone Day-Ahead Peak Fixed Price Future NZB 35000 160000 25 39
18.8.070 ERCOT North Load Zone Real-Time Off-Peak Fixed Price Future OEN 50000 273000 25 38
18.B.010 ERCOT North Load Zone Real-Time Peak Fixed Price Future EDN 45000 =6 500 25 38
18.8.168 ERCOT South 345KV Day-Ahead Off-Peak Daily Fixed Price Future SEC 7,500 25 39
18.B.131 ERCOT South 345KV Day-Ahead Peak Daily Fixed Price Future SEA 12.000 25 39
18.B.071 ERCOT South 345KV Real-Time Off-Peak Fixed Price Future SEB 35000 135.000 25 39
18.B.169 ERCOT South 345KV Fg_gabﬂm Off-Peak Da;l'lg Fixed Price Future S_!}_D 3500 13500 - 25 39
18.8.132 ERCOT South 345KV Real-Time Peak Daily Fixed Price Future ESD 750 R25 5.000 ERS 25 39
18.8.011 ERCOT South 345KV Real-Time Peak Fixed Price Future ERS 750 325 5,000 ERS 25 39
18.B.170 ERCOT South Load Zone Day-Ahead Off-Peak Daily Fixed Price Future SZC 36000 35.00C o5 105.000 SZD 25 39
18 B.072 ERCOT South Load Zone Day-Ahead Off-Peak Fixed Price Future SZD 35000 25000 83 105,000 SZD 25 39
18.B.133 ERCOT South Load Zone Day-Ahead Peak Daily Fixed Price Future SZA §000 528500 3< 35,000 SZB 25 39
18.8.012 ERCOT South Load Zone Day-Ahead Peak Fixed Price Future SZB 5000 32500 32 35,000 SZB 25 39




18.8.073 ERCOT South Load Zone Real-Time Off-Peak Fixed Price Future QES 480800 =000 #5000 5000 105008 TS Z0C CES 25 25 38
18.B.013 ERCOT Scuth Load Zone Real-Time Peak Fixed Price Future EDS 5088 tcco0 25860 50 500 35,000 EDS 25 25 39
18.B.134 ERCOT West 345KV Day-Ahead Peak Daily Fixed Price Future WEA 12.000 35,000 45,000 WEA 1 25 39
18.B.171 ERCOT West 345KV Hub Day-Ahead Off-Peak Daily Fixed Price Future WEC 7,500 5,000 14,000 WEC 1 25 38
18.B.074 ERCOT West 345KV Real-Time Of-Peak Fixed Price Future WEB 20868 ST 030 | 100,000 150,000 WEB 25 25 39
18.8.172 ERCOT West 345KV Real Time Off-Peak Daily Fixed Price Future WED 2000 = 10,000 15,000 WEB 25 25 39
18.B.135 ERCOT West 345KV Real-Time Peak Daily Fixed Price Future EWD 280 S50 2,000 5.000 ERW 1 25 38
18.B.014 ERCOT West 345KV Real-Time Peak Fixed Price Future ERW 280 =S50 2.000 5,000 ERW 1 25 38
18.8.173 ERCOT West Load Zone Day-Ahead Off-Peak Daily Fixed Price Future WZC 20088 S50.00C | 100,000 140,000 WZD 25 25 39
18.B.075 ERCOT West Load Zone Day-Ahead Off-Peak Fixed Price Future WZD 20800 50000 100,000 140,000 WZD 25 25 39
18.8.136 ERCOT West Load Zone Day-Ahead Peak Daily Fixed Price Future WZA 6280 7500 | 30,000 43,750 WEB 25 25 38
18.B.015 ERCOT West Load Zone Day-Ahead Peak Fixed Price Future WZB 8280 7500 | 30,000 43750 WZB 25 25 3g
18.B.076 ERCOT West Load Zone Real-Time Off-Peak Fixed Price Future DEW 20000 50070 | 100,000 140.000 QEW 25 25 38
18.B.016 ERCOT Wast Load Zone Real-Time Peak Fixed Price Future EDW 6250 17300 | 30,000 43,750 EDW 25 25 39
18.B.077 1ISO New Engi_a_nd Connecticut Day-Ahead Off-Peak Fixed Price Future ICO 40000 S0C 200,000 250,000 ICO 25 25 38
18.B.017 IS0 New England Connecticut Day-Ahead Peak Fixed Price Future ICP ALHEE 0o | 50,000 70,000 ICP 25 25 39
18.B.078 | ISO New England Maine Day-Ahead Off-Peak Fixed Price Future IED 35008 23900 | 75,000 100,000 IED 25 25 3g
18.8.018 ISC New England Maine Day-Ahead Peak Fixed Price Future IEB §006 =00 25,000 35,000 IEB 25 25 39
1SO New England Massachusetts Hub Day-Ahead Off-Peak Calendar Year One
18.B.079 Time Fixed Price Future NOC 140680 <5000 30000 <= 200 80,000 NOP 25 25 29
IS0 New England Massachusetts Hub Day-Ahead Off-Peak Daily Fixed Price
18.B.174 Future POP 14008 45000 30868 4= 000 B0,000 NOP 25 25 39
18.8.080 ISO New England Massachusetts Hub Day-Ahead Off-Peak Fixed Price Future NOP 34,000 45000 30000 45000 50,000 NOP 25 25 ag
IS0 New England Massachusetts Hub Day-Ahead Off-Feak Mini Fixed Price
18.B.081 Future NOM 346000 =S0.000 | 380800 450 000 800,000 NOP 25 25 38
1SO New England Massachusetts Hub Day-Ahead Peak Calendar Year One
18.B.019 Time Fixed Price Future NEX 888 3000 2008 3000 10.000 NEP 1 25 39
18.B.137 ISO New England Massachusetts Hub Day-Ahead Peak Daily Fixed Price Future | EDP 880 3000 2068 3000 10,000 NEP 1 25 38
18.B.020 1SC New England Massachusetts Hub Day-Ahead Peak Fixed Price Future NEP 8O0 3000 2080 000 10.000 NEP 1 25 39
18.B.021 1SO New England Massachusetts Hub Day-Ahead Peak Mini Fixed Price Future | NEM 49-080 50000 | 380000 150 000 500,000 NEP 25 25 38
18.8.082 1SO New England NE Massachusetts Day-Ahead Off-Peak Fixed Price Future IND 40,000 200,000 250,000 IND 25 25 38
18.B.022 1SO New England NE Massachusetts Day-Ahead Peak Fixed Price Future INB 10,000 70,000 250,000 INB 25 25 38
18.B.083 ISO New England New Hampshire Day-Ahead Off-Peak Fixed Price Future IHD 35000 =z o0 | 75,000 100,000 IHD 25 25 38
18.B.023 IS0 New England New Hampshire Day-Ahead Peak Fixed Price Future IHB S$P00 12000 25,000 35,000 IH_§ 25 25 39
18.B.084 1SO New England SE Massachusetls Day-Ahead Off-Peak Fixed Price Future IMD 20000 =0:00 | 100,000 125,000 IMD 25 25 39
18.B6.024 ISO New England SE Massachusetts Day-Ahead Peak Fixed Price Future IMB 5000 11230 25,000 35,000 IMB 25 25 39




IS0 New England West Central Massachusetts Day-Ahead Off-Peak Fixed Price

16.B.08BS Future WD 20000 35750 | 100,000 125,000 WD 25 25 38
1SO New England West Central Massachusetts Day-Ahead Peak Fixed Price
18.B.025 Future W8 30088 T 00C | 50.000 70.000 IWB 25 25 38
18.B.175 Mid-Columbia Day-Ahead Off-Peak Daily Fixed Price Future MXO 27,000 130,000 130.000 oMC 1 25 38
18.8.086 Mid-Columnbia Day-Ahead Off-Peak Fixed Price Future omCc 27,000 130,000 130,000 oMC 25 25 38
18.B.138 Mid-Columbia Day-Ahead Peak Daily Fixed Price Future MPD 2.000 13,000 15.000 MDC 1 25 38
18.8.026 Mid-Columbia Day-Ahead Peak Fixed Price Future MDC 2,000 13,000 13.000 MDC 25 25 38
18.B.027 Mid-Columbia Day-Ahead Peak Mini Fixed Price Future MDF 50,000 325,000 325.000 MDC 25 25 39
18.B.087 MISO lliinois Hub Day-Ahead Off-Peak Fixed Price Future MLD 40888 =0 000 50000 =00°0 _#ogog o0 oo0 MLD 25 25 39
18.8.028 MISO lllinois Hub Day-Ahead Peak Fixed Price Future MLBE 3780 50000 20008 20 25848 =7 000 MLB 25 25 39
18.B.176 MISO Indiana Hub Day-Ahead Off-Peak Daily Fixed Price Future MOD 6000 73000 40868 1T 000 42,000 MCD 25 25 38
18.8.088 MISO Indiana Hub Day-Ahead Off-Peak Fixed Price Future MCD 86000 130000 | 408000 100000 | 420,000 MCD 25 25 39
18.B.138 MISQ Indiana Hub Day-Ahead Peak Daily Fixed Price Future MDA 400 =00 1,500 2,500 MCC 1 25 29
18.8.029 MISO Indiana Hub Day-Ahead Peak Fixed Price Future MCC 20,000 75,000 125,000 MCC 1 25 39
18.8.177 MISQ Indiana Hub Real-Time Cff-Peak Daily Fixed Price Future 10P 560 20,000 30,000 CPO 25 25 39
18.B.082 MISO Indiana Hub Real-Time Off-Peak Fixed Price Future CPO Loen 20.000 30,000 CPO 25 25 38
18.8.140 MISO Indiana Hub Real-Time Peak Daily Fixed Price Future IDP 50 2,000 10,000 CIN 1 25 35
18.B.141 MISO Indiana Hub Real-Time Peak Daily Look Back Fixed Price Future DO 758 2,000 10.000 CIN 1 25 38
18.8.030 MISQ Indiana Hub Real-Time Peak Fixed Price Future CIN a0 2.000 10,000 CIN 1 25 38
18.B.031 MISO Indiana Hub Real-Time Peak Mini Fixed Price Future MCG SEEES 100,000 500,000 CIN 25 25 38
18.B.178 NYISO Zone A Day-Ahead Off-Peak Daily Fixed Price Future APO 8000 14,700 30,000 AOP 25 25 39
18.8.090 NYISO Zone A Day-Ahead Off-Peak Fixed Price Future AOP 2000 14,700 30,000 AOP 25 25 38
18.8.142 NYISO Zone A Day-Ahead Peak Daily Fixed Price Future ADP L 2,000 5,000 NAY 1 25 39
18.B.032 NYISO Zone A Day-Ahead Peak Fixed Price Future NAY 4508 2,000 5,000 NAY 25 25 39
18.B.192 NYISO Zone A Day-Ahead Peak Mini Fixed Price Future NMA a0 100,000 200,000 NAY 25 25 38
18.B.193 NYISO Zone A Day-Ahead Off-Peak Mini Fixed Price Future ONA /0000 147,000 300.000 AOP 25 25 38
18.B.198 NYISO Zone C Day-Ahead LBMP Peak Daily Fixed Price Future NCP 300 500 700 ZCB 1 25 39
18.B.199 NYISO Zone C Day-Ahead LBMP Off-Peak Daily Fixed Price Future NCO 1560 7.500 10,500 ZCD 1 25 38
18.B.081 NYISO Zone C Day-Ahead Off-Peak Fixed Price Future ZCD 15:008 75.000 100,000 ZCD 25 25 39
18.B.033 NYISO Zone C Day-Ahead Peak Fixed Price Future ZCB 5000 25.000 35,000 ZC8B 25 25 39
18.8.201 NYiSO Zone F Day-Ahead LBMP Off-Peak Daily Fixed Price Future NFO 4,000 20,000 28,000 ZFD 1 25 25
18.8.200 NYISO Zone F Day-Ahead LBMP Peak Daily Fixed Price Future NFP 200 1,000 1,400 ZF8 1 25 25
15.8.092 NYISO Zone F Day-Ahead Off-Peak Fixed Price Future ZFD 40,000 200,000 250,000 ZFD 25 25 25
18.B8.034 NYISO Zone F Day-Ahead Peak Fixed Price Future ZFB 10,000 50,000 70,000 ZFB 25 25 25
168.B.178 NYISO Zene G Day-Ahead Off-Peak Daily Fixed Price Future NOD 4.000 10,000 30,000 NGO 1 25 38




18.B.053 NYISO Zone G Day-Ahead Off-Peak Fixed Price Future NGO 4,000 10,000 30,000 NGO 25 25 39
18.B.195 NYISO Zaone G Day-Ahead Off-Peak Mini Fixed Price Future ONG 40,000 100,000 300,000 NGO 25 25 38
18.B.143 NYISO Zone G Day-Ahead Peak Daly Fixed Price Future GDP 200 2,000 5,000 NGY 1 25 39
18.8.035 NYISO Zone G Day-Ahead Peak Fixed Price Future NGY 200 2,000 5,000 NGY 1 25 39
15.B.194 NYISC Zone G Day-Ahead Peak Mini Fixed Price Future NMG 10,000 100,000 250,000 NGY 25 25 39
18.B.180 NYISO Zone J Day-Ahead Off-FPeak Daily Fixed Price Future NOJ 4000 O 20.000 25400 NJO 25 25 39
18.8.094 NYISO Zone J Day-Ahead Off-Peak Fixed Price Future NJO 4000 ° 20,000 28,400 NJO 25 25 398
18.B.196 NYISO Zone J Day-Ahead Off-Peak Mini Fixed Price Future MM 37500 <0 100,000 250,000 NJY 25 25 39
18.8.197 NYISO Zone J Day-Ahead Off-Peak Mini Fixed Price Future ONJ 408-800 10C DU0 | 200,000 294,000 NJO 25 25 38
18.B.144 NYISO Zone J Day-Ahead Peak Daily Fixed Price Future JDP FH0 07 2,000 5,000 NJY 1 25 39
18.B.036 NYISQ Zone J Day-Ahead Peak Fixed Price Future NJY FBQ  EO0 2,000 5,000 NJY 1 25 39
18.E.028 Option on CAISC SP-15 Day-Ahead Feak Daily Fixed Price Future SOP 3008 4000 B8:000 2,000 15,000 SPM 25 25 39
18.E.047 Option on CAISO SP-15 Day-Ahead Peak Fixed Price Future SPM 3000 5000 6000 & 000 15,000 SPFM 25 25 39
18.E.018 Option on CAISO §P-15 Day-Ahead Peak Mini Fixed Price Future SPY #5000 150000 | 4500008 152 J00 375,000 SFM 25 25 39
Option on ERCOT Nerth 345KV Hub Real-Time Peak Daily Look Back Fixed
18.E.029 Price Future ENO 4000 = 0o0 2000 2000 5,000 ERN 25 25 39
18.E.018 Option o ERCOT North 345KV R;lg!_-Tlmu Peaak Fixed Price Future ERN 860 =000 2660 =000 5000 ERN 25 25 39
Option on 1SO New England Massachusetts Hub Day-Ahead Peak Daily Fixed
18.£.030 | Price Future EDP 800 =000 2000 =000 10,000 NEP 1 25 39
Option on ISO New England Massachusetts Hub Day-Ahead Peak Fixed Price
18.E.020 Future NEF 800 = JoC 2000 oCD 10,000 NEP 1 25 39
18.E.031 Optian on Mid-Columbia Day-Ahead Peak Daily Fixed Price Future MPD 2,000 13,000 13,000 MDC 1 25 39
1B.E.021 Option on Mid-Columbia Day-Ahead Peak Fixed Price Future MDC 2,000 13,000 13,000 MDC 25 25 39
1B.E022 Option on Mid-Columbia Day-Ahead Peak Mini Fixed Price Future MDF 50,000 325,000 325,000 MDC 25 25 38
Opfion on MISO Indiana Hub Real-Time Peak Daily Look Back Fixed Price
18.E.032 Future DO s 10,000 CIN 1 25 39
18.E024 Option on MISQO Indiana Hub Real-Time Peak Fixed Price Future CIN =55 10,000 CIN 1 25 39
18.E.023 Option on MISO Indiana Hub Real-Time Peak Mini Fixed Price Future MCG it 500,000 CIN 25 25 38
18.E.050 Option on PJM AEP Dayton Hub Real-Time Off-Peak Fixed Price Fulure AOD 60,000 AOD 25 25 33
Option on PJM AEP Dayton Hub Real-Time Peak Daily Look Back Fixed Price
18.E.033 Future DDO 5.000 MSO 1 25 38
18.E.049 Cpfion on PJM AEP Dayton Hub Real-Time Peak Fixed Price Future MSO 5,000 MSO 25 25 39
18.E.027 Option on PJM \r\bgsm Hub Real-Time Offi-Peak Fixed Price Future OPJ £0.003C 150,000 orJ 25 25 39
QOption on PJM Western Hub Real-Time Peak Daily Look Back Fixed Price
18.E.034 Future FDQ 15.000 PJIM 25 25 39
18.E.025 Option on PJM Western Hub Real-Time Peak Fixed Price Future PJM 15,000 PJM 25 25 38
18.E.026 Option on PJM Western Hub Real-Time Peak Mini Fixed Price Future PMI 750,000 PJM 25 25 38




18.E.181 Palo Verde Day-Ahead Off-Feak Daily Future aveP 426686 13.000 | 50,000 80,000 OvFP 25 25 38
18.B.085 Falo Verde Day-Ahead Off-Peak Fixed Price Future OvP 32008 13020 50,000 80,000 ovP 25 25 39
18.8.145 Palo Verde Day-Ahead Peak Daily Fixed Price Future VDP 1,000 2,000 10,000 PVM 1 25 39
18.B.037 Palo Verde Day-Ahead Peak Fixed Price Future PVM 1,000 2,000 10,000 PVM 25 25 39
18.B.202 PJM Daily Load Forecast Future PDF 870,000 1,300.000 3,250,000 PDF 25 25 28
18.B.096 PJM AECO Zone Day-Ahead Off-Peak Fixed Price Future PTD 30600 Z0.00T | 35000 45,000 PTD 25 25 as
16.8.038 PUM AECO Zone Day-Ahead Peak Fixed Price Future PTB 10,000 35,000 45,000 PTB 25 25 39
18.8.182 | PJM AEF Dayton Hub Day-Ahead Off-Peak Daily Fixed Price Future ADC £0.080 zoo 020 ADD 25 25 33
18.8.087 | PJM AEP Dayton Hub Day-Ahead Off-Peak Fixed Price Future: ADD 85000 230000 ADD 25 25 39
18.B.146 PJM AEP Dayton Hub Day-Ahead Peak Daily Fixed Price Fulure ADA 26000  55.000 ADB 25 25 39
18.8.038 PJM AEP Dayton Hub Day-Ahead Peak Fixed Price Future ADB 25000 35000 ADB 25 38
PJN AEF Dayton Hub Real-Time Off-Peak Calendar Year One Time Fixed Price
18.8.098 Future ARZ 25,000 50,000 ADD 25 25 39
18.8B.183 PJM AEP Dayton Hub Real-Time Off-Peak Daily Fixed Price Future ADO 25,000 50,000 AQD 1 25 ag
18.8.099 PJM AEP Dayton Hub Real-Time Off-Peak Fixed Price Future AQD 25,000 50,000 AQD 25 25 39
PJM AEP Dayton Hub Real-Time Peak Calendar Year One Time Fixed Price
18.B.040 Future ARY 2,000 5.000 MSO 25 25 38
18.8.147 PJM AEP Dayion Hub Real-Time Peak Daily Fixed Price Future DDP 2,000 5,000 MSC 1 25 39
18.B.148 PJIM AEP Dayton Hub Real-Time Peak Daily Look Back Fixed Price Future DDO 2,000 5,000 MSO 1 25 39
18.B.041 PJM AEF Dayton Hub Real-Time Peak Fixed Price Future MS0O 2,000 5,000 MSO 25 25 3g
18.B.100 PJM APS Zone Day-Ahead Off-Peak Fixed Price Future PUD 200,000 250,000 PUD 25 25 39
18.B.042 PJM APS Zone Day-Ahead Peak Fixed Price Future PUB 50,000 70,000 PUB 25 25 39
18.B.101 PJM BGE Zone Day-Ahead Off-Peak Fixed Price Future BGZ 200,000 250,000 BGZ 25 4 25 39
18.B.043 P.JM BGE Zone Day-Ahead Peak Fixed Price Future BGY 50000 50000 70,000 BGY 25 25 38
18.B.102 PJUM ComEd Zone Day-Ahead Off-Peak Fixed Price Future CEOQ A, 250.000 CEDQ 23 25 39
18.B.044 PJM ComEd Zone Day-Ahead Peak Fixed Price Future CEP Eeneieiel 3 CEP 25 25 g
18.B.103 PJM DPL Zone Day-Ahead Off-Peak Fixed Price Future PXD 100,000 PXD 25 25 35
18.B.045 PJM DPL Zone Day-Ahead Peak Fixed Price Future PXB 50,000 70,000 PXB 25 25 3s
18.B.104 PJM Dugquesne Zone Day-Ahead Off-Peak Fixed Price Future PQD 75,000 100,000 FQD 25 25 39
18,B.046 PJM Duquesne Zone Day-Ahead Peak Fixed Price Future PQB 25,000 35,000 PQB 25 25 39
18.B.184 PJUM Eastern Hub Day-Ahead Off-Feak Daily Fixed Price Future PEC ] PED 25 25 38
18.B.105 PJM Eastern Hub Day-Ahead Off-Peak Fixed Price Future PED O PED 25 25 38
18.B.148 PJIM Eastern Hub Day-Ahead Peak Daily Fixed Price Future FEA 0 PEB 25 25 39
18.8.047 PJM Eastern Hub Day-Ahead Peak Fixed Price Future PEB - PEB 25 25 39
18.B.185 PJM JCPL Zone Day-Ahead Off-Peak Daily Fixed Price Future JCC 80,000 100,000 JCD 25 25 39
18.B.106 PJM JCPL Zone Day-Ahead Off-Peak Fixed Price Future JCD 80,000 100,000 JCD 25 25 38




18.8.150 PJM JCPL Zaone Day-Ahead Peak Daily Fixed Price Future JCA 39808 200 | 35,000 45,000 JCB 25 25 39
18.8.048 PJM JCPL Zone Day-Ahead Peak Fixed Price Future JCB 30008 T Sco | 35,000 45,000 JCB 25 25 39
18.8.107 PJM METED Zone Day-Ahead Off-Peak Fixed Price Future PMD 40,000 80,000 200,000 PMD 25 25 39
18.B.042 PJM METED Zone Day-Ahead Peak Fixed Price Future PMB 36000 - 020 | 35,000 45,000 PMB 25 25 39
18.6.186 PJM NI Hub Day-Ahead ON-Peak Dai[y Fixed Price Future NIC RGO 625,000 NID 25 25 39
18.8.108 P.JM NI Hub Day-Anead Off-Feak Fixed Price Future NID FOG000 625,000 NID 25 25 29
18.8,151 PJM NI Hub Day-Ahead Peak Daily Fixed Price Future NIA 25000 125,000 187,500 NIB 25 25 39
18 B.050 PJM NI Hub Day-Ahead Peak Fixed Price Future NIB 25000 y + 135,800 187,500 NIB 25 25 39
18.B.187 PJM NI Hub Real-Time Off-Peak Daily Fixed Price Future NDO 32006 <0000 | 45000 78400 NIO 25 25 39
18.B.109 PJM NI Hub Real-Time Off-Peak Fixed Price Future NIO 42000 <0000 | 49,000 78.400 NIO 25 25 39
18.B.152 PJM NI Hub Real-Time Peak Daily Fixed Price Future NDP BBG 2300 4,200 5,250 PNL 1 25 39
18.8.051 PJM NI Hub Real-Time Peak Fixed Price Future PNL BBG T 300 4,200 5,250 PNL 1 25 39
18.B.110 PJM PECO Zone Day-Ahead Off-Peak Fixed Price Future PCO 40.000 90000 | 86,000 20300 100,000 PCO 25 25 39
18.B.052 PJM PECO Zone Day-Ahead Peak Fixed Price Future PCP 10060 ° 35,000 45,000 PCP 25 25 39
18.B.111 PJM PENELEC Zone Day-Ahead Off-Peak Fixed Price Future PZD 48008 5000 | 150,000 200,000 PZD 25 25 39
18.B.053 PJM PENELEC Zone Day-Ahead Peak Fixed Price Future PZB 48006 0000 | 35,000 45,000 PZB 25 25 39
16.8.188 PJM PEPCO Zone Day-Ahead Off-Peak Daily Fixed Price Future PPG 40000 53000 | 80,000 100,000 PPH 25 25 39
18.8.112 PJM PEPCC Zone Day-Ahead Off-Peak Fixed Price Future PPH 48808 5% 000 80,000 100,000 PPH 25 25 39
18.B.153 PJM PEPCO Zone Day-Ahead Peak Daily Fixed Price Future PPE 46608 20007 | 35000 45,000 PPF 25 25 39
18.B.054 PJM PEPCO Zone Dg}ﬁh__eg_d Peak Month Fixed Price Future FFPF 36008 20000 35,000 45,000 PPF 25 25 38
18.B.113 PJM PPL Zone Dgg—Ahead Off-Peak Fixed Price Future PFPO 46000 =T o000 80.000 S D0d 100,000 PPO 25 25 39
18.B.055 PJM PPL Zone Day-Ahead Peak Fixed Price Future PPP 30000 3ZSCC | 35.000 PPP 25 25 39
18.8.188 PJM PSEG Day-Ahead Off-Peak Daily Fixed Price Future PSD 40800 5T 000 80,600 PSB 25 25 39
18.B.114 PJM PSEG Day-Ahead Off-Peak Fixed Price Future PSBE 404800 ¢ " BOLED PSB 25 25 39
18.B.154 PJM PSEG Day-Ahead Peak Daily Fixed Price Future PSC 39000 -:52. | 35000 PSA 25 25 35
18.B.056 PJM PSEG Day-Ahead Peak Fixed Price Future PSA 38008 °° 35,000 PSA 25 25 39
18.B.190 PJM Westemn Hub Day-Ahead Off-Peak Daily Fixed Price Future PDO 30400 ©0 12000 PJD 25 25 39
18.B.115 PJM Western Hub Day-Ahead Off-Peak Fixed Price Future PJD 104008 =0 120,060 PJD 25 25 39
18.B.155 PJM Western Hub Day-Ahead Peak Daily Fixed Price Future PDA 40 =500 4,000 PJC 1 25 39
18.B.057 PJM Western Hub Day-Ahead Peak Fixed Price Future PJC 37000 177000 | S8:000 PJC 1 25 39
PJM Western Hub Real-Time Off-Peak Calendar Year One Time Fixed Price
18.B.116 Future PWC 30800 G0 000 84000 =0000 150,000 OPJ 25 25 38
168.8.191 PJM Western Hub Real-Time Off-Peak Daily Fixed Price Future ODP 30000  £0.000 57000 50,000 150,000 OPJ 25 25 39
18.B.117 PJM Western Hub Real-Time Off-Peak Fixed Price Future ORJ 20000 0000 §4000 80000 150,000 OPJ 25 25 39
188.118 PJM Western Hub Real-Time Off-Peak Mini Fixed Price Future oMl 300000 GO0.0UU0 | SFO000 800000 1,500,000 OPJ 25 25 39




18.B.058 PJM Western Hub Real-Time Peak Calendar Year One Time Fixed Price Future | PMX 3000 3750 5,000 15,000 PJM 25 25 38
18.8.156 P.JIM Westem Hub Real-Time Peak Daily Fixed Price Future PDP 3660 0 S0 5,000 15,000 PJM 25 25 38
18.B157 PJM Western Hub Real-Time Peak Daily Look Back Fixed Price Future PDQ 3008 3750 5,000 15,000 PJM 25 25 38
18.B.058 PJM Western Hub Real-Time Peak Fixed Price Future PJM 3000 3750 5,000 15,000 PJM 25 25 39
18.B.060 PJM Western Hub Real-Time Peak Mini Fixed Price Future PMI 150,000 T 250.000 750,000 PJM 25 25 25
18.B.061 FJM Western Hub Real-Time Peak Planning Year One Time Fixed Price Future PWP 3.000 5.000 15,000 PJM 25 25 39
Planning Year One Time Option on PJM Western Hub Real-Time Peak Planning
18.E.038 Year One Time Fixed Price Future PWP 3.000 5.000 15.000 PJM 25 25 39




