
w f\fTVK(S U.S. 
65 East 62"a Street 

New York, NY 10055 

BY ELECTRONJC TRANSM ISSION 

Ms. Melissa Jurgens 
Secretary of the Commission 
Office of the Secretariat 
Commodity Futures Trad ing Commission 
Three Lafayette Centre 
1155 2151 Street, NW 
Washington, DC 20581 

Submission No. 13-130 
December 27,2013 

Re: Amendments to Appendix 2 of Chapter 18 - Energy Position Limits 
Submission Pursuant to Section Sc(c)(l) 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 ce1iifies amendments to Resolution No. 2 of Chapter 
18, which increase the spot month position limits and the single and all month accountability levels for 
cettain Power futures and options contracts to match levels that are currently being offered by a 
competing designated contFact market, as set f01th in Exhibit A. 

ln a submission filed with the CFTC on September 30, 2013, the Nodal Exchange ("Nodal") 
listed munerous Power futures and options 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 
con·esponding Power contracts listed by both Nodal and the Exchange are the spot mot1th position limits 
and the position accountabi lity levels. In order to match the levels set by Nodal, the Exchange is 
amending Resolution No. 2 of Chapter 18 to increase t·he spot month position limits and accountability 
levels tor a number of corresponding Power futures and options contracts. The methodology for the limit 
and accountability level increases is as follows: 

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

• The si ngle month accountability level for a contract is being increased to match the level of 
Nodal's spot month position limit ifNodal's spot month limit is greater than the current ICE 
Futures U.S. single month accountability level for such contract. 



• 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 Reso lution No. 2 of Chapter 18 coroply with the 
requirements of the CEA and the rules and regulations prom ulgated by the Commission thereunder. The 
spot-month speculative position limits for the Power futures and'options contracts are being increased to 
levels cw·rently in place at a competing exchange for corresponding contracts. The Exchange furiher 
certifies tliat, concurrent with this filing, a copy of this submission was posted on the Exchange's website 
and may be accessed at (https://www.thcicc.com/notices/RegulatorvFilings.shtml). The Exchange is not 
aware of any substantive opposing views to the amendments, which wi II become effective on January 14, 
2014. 

If you have any questions or need further information, please contact the undersigned at 212-748-
4021 or uason.f'usco@theice.com). 

cc: Division of Market Ovel·sight 
New York Regional Office 

Sincerely, 

Jason V. Fusco 
Assistant General Counsel 
Market Regulation 



EXHlBIT A 

Position Limits, Accountability aod Reportable Levels for IFUS Energy 
Coo tracts 

r 

,, 

Rule Contract Name 

18.8.158 CAISO NP-15 Day~Ahead Off-Peak Dally Fixed Price Future 

18.8.062 CAISO NP-15 Day-Ahead Off-Peak Fixed Price Future 

18.8.119 CAISO NP-15 Day-Ahead Peak Daily Fixed Price Future 

18.8.001 CAISO NP-15 Day-Ahead Peak Fixed Pnce Future 

18.8.159 CAISO NP-15 Real-nme Off-Peak DailY Fixed Price Future 

18.b.120 CAISO NP-15 Real-nme Peak Dally Fixed Price Future 
18.8.121 CAISO Palo Verde Day-Ahead Peak Daily Fixed Price Future 

18.8.160 CAISO SP-15 Day-Ahead Off-Peak DallY Fixed Price Future 

18.8.063 CAISO SP-15 Day-Ahead Off-Peak Fixed Price Future 

18.8.122 I CAISO SP-15 Dav·Ahead Peak Daily Fixed Price Fl.!ture 

18.8.002 CAISO SP- 15 Day-Ahead Peak Fixed Price Furure 

18.8.003 CAISO SP-15 Dav-Ahead Peak Mini Fixed Price Future 

18.8.161 CAISO SP-15 Real-Time Off-Peak Daily Fixed Price Future 

18.6.123 CAISO SP-15 Real-Time Off ..Peak Daily FIXed Price Future 

calendar One Time Op!iOn on ISO New England Massachusetts Hub Day-Ahead 
18.E.036 Peak Calendar Year One Time FIXed Price Future 

Calendar One nme Option oo ISO New England Massachusetts Hub Day-Ahead 
18.E.035 Off-Peak Calendar Year One Time FIXed Price Future 

Calendar One Time Option on P JM AEP Dayton Hub Real-Time Off-Peak 
18.E.051 Calendar Year One Time Fixed Price Future 

Calendar One Time Option on P JM AEP Dayton Hub Real-nme Peak Calendar 
18.E.052 Year One Time Frxed Price Ful\Jre 

Calendar One Time Option on P JM Western Hub Real-Time Off-Peak Calendar 
18.E.037 Year One nme FIXed Price Future 

Calendar One nrne Option on PJM Western Hub Real-nme Peak Calendar Year 
18.E.038 One nme Fixed Price Future 

18.8.203 ERCOT Daily Load Forecast Future 

18.8.064 ERCOT Houston 345KV Dav-Ahead Off-Peak Fixed Price Future 

18.8.124 ERCOT Houston 345KV Hub Day-Ahead Peak Daily Fixed Price Future 

Commodity 
Code Spot Month Limit 

UNP 'h!,OOO '3::lCC'O 

ONP ~ -5~ 000 
DPN +.OOG ~(!CO 

NPM ~ ~ (l(j~ 

NRO 7,500 

NRP 750 

(.;p(.; '12,000 

SOP 2&,00Q f•S ~\'C 
OFP 2&,00Q 95 00~ 
SOP a,QOO ~DOD 

SPM 3,000 ~ uOC• 

SPY +5,000 1 50 000 

SRO 12,000 

SRP 750 

NEX 800 1 ~lX\ 

NOC ~ ::.E lt:"C 

ARZ 12.000 

ARY 1,000 

PWC 30:000 60.000 

PMX 3,QOO 3.-~0 

EDF 445,000 

NEV ~ 350.000 

HEA 12.000 

Single Month All Month Aggregate 1 Exchange CFTC 
Accountability Accountabmty (Positive Reportable Reportable Exchange 
Level Level Correlatiol!) Leve.l Level Code 

40,000 €t',OOO 60,000 ONP 25 25 39 
40,000 ao,:;oo 60,000 ONP 25 25 39 

$,000 .:. 000 7,000 NPM 25 25 39 i 

5,000 ~ OOc 7.000 NPM 25 25 39 I 

8,000 14.000 NRO 1 25 39 
2,000 5,000 NRP 1 25 39 

~5 000 45.000 CPC 'I 25 39 
$0,000 95000 30:00G 95,000 OFP 25 25 39 

~ !1500() 8Q,QOO S5.000 OFP 25 25 39 

G,OOQ 6.000 15 000 SPM 25 25 39 

a,ooo e ooo 15 000 SPM 25 25 39 

~ 150000 375,000 SPM 25 25 39 

35,000 45.000 SRO 1 25 39 

2.000 5,000 SRP 1 25 39 

~ 3JOO 10,000 NEP 1 25 39 

~ 45000 80,000 NOP 25 25 39 

25000 60.000 AOD 25 25 39 

2.000 5.000 MSO 25 25 39 

~ :SO,OOO 150,000 OPJ 25 25 39 

5.000 15,000 PJM 25 25 39 

875,000 2,000,000 EDF 25 25 39 

4-2MO 350,000 ~ :>50,000 NEV 25 25 39 

35,000 - 45,000 HEA 1 25 39 



18.8.065 ERCOT Houston 345KV Real-Time Off-Peak Fcxed Price Future HEB 4Q;OOO 350 000 ~ 35~JCC dOO;OOG -, : r; :._:::} HEB 25 25 39 

18.8.162 ERCOT Houston 345KV Hub Day-Ahead Off-Peak Daily FIXed Price Future HEC 7,500 10000 14.000 HEC 1 25 39 

18.8.163 ERCOT Houston 345KV Real-Tame Off-Peak Daily Fixed Price Future HED 4,000 113(100 ~ s ::'l 30,000 HE8 25 25 39 

18.8.125 ERCOT Houston 345KV Real-Time Peak Daily Fixed Price Future EHD ~ 20C ~ 
2 ••• 

•.J~ . 5,000 ERH 1 25 39 

18.8 .004 ERCOT Houston 345KV Real-Time Peak fiXed Price Future ERH ~ 2 _{;0t' 4-,$00 2 :·:.':! 5000 ERH 1 25 39 ! 

18.8.164 ERCOT Houston Load Zone Day-Ahead Olf-.Peak Daily FIXed Price Future HZC ~ ~SOC!:.n :!00.000 • a: J ~ ~ 2.80,000 HZO 25 25 39 

18.8.066 ERCOT Houston Load Zone Day-Ahead Off-Peak Fixed Price Future HZO 40;000 • 01) 001) 200-:000 --:a.: ='~: 280,000 HZD 25 25 39 I 

16.8.126 ERCOT Houston Load Zone DaY-Ahead Peak Daily Fixed Price Future HZA ~ s~ sec ~ s:; ~oo 87.500 HZB 25 25 39 I 

18.8.005 ERCOT Houston Load Zone Day-Ahead Peak Fixed Price Future HZ8 ~ e3 ~oo &~0 13~ :.co 87,500 HZB 25 25 39 

18.8.067 ERCOT Houston Load Zono Real-Time Off-Peak Fixed Price Future OEH 40,000 160 Q()l) 200 000 280,000 OEH 25 25 39 

18.8.006 ERCOT Houston Load Zone Real-Time Peak Fixed Price Future EDH ~. 63500 ~500 63.$CC 87,500 EDH 25 25 39 

16.8.007 ERCOT North 345KV Day-Ahead Peak Fixed Price Future EVN 4-2-,000 iOO DOD 3SrOOO ,(X> ~00 ~ 11:·; co" EVN 25 25 39 

18.8.165 ERCOT North 34SKV Hub Day-Ahead Off-Peak Daily Fixed Price Future NDC ~ 350 000 ~0 1~0 CCC ~ 3SO DOC NEV 25 25 39 

18.8 .127 ERCOT North 345KV Hub Day-Ahead Peak Dally Fixed Price Future NDA 42-,QOO 100 000 ~ 1;1~:>00 ~ •00.00) EVN 25 25 39 

18.8.128 ERCOT North 34SKV Hub Real· Time Peak Daily Look Back Fixed Price Future ENO +.000 3 OOCJ a,ooo 3 C· ·:•:! 5,000 ERN 25 25 39 

18.8.068 ERCOT North 345KV Real-Time Off-Peak Fixed Price Future NEB 4+,000 :~ .. 000 2~ =~~ ~j(: gg,ooo ~'5.000 NEB 25 25 39 

18.B.166 ERCOT North 345KV Real· Time Off-Peak DailY Fixed Price Future NED +.70Q 52 50!) ~ ::: ~== 9,0QQ 5.,, 5-Q+J NEB 25 25 39 

18.8.129 ERCOT North 345KV Real-Time Peak Daily Fixed Price Future END +.000 z coo 2,000 1 ~=: 5000 ERN 25 25 39 

18.8.008 ERCOT North 345KV Real-Time Peak Fixed Price Future ERN +.GOO 3.cr.o ,2.,000 3000 5,000 ERN 25 25 39 

18.8 .167 ERCOT North Load Zone Day-Ahead Off-Peak Daily FIXed Price Future NZC ~ !'<.5 000 2$0,000 s~o~ 350,.000 5 25 .D0r: NZD 25 25 39 

18.8 .069 ERCOT North Load Zone Day-Ahead Off-Peak Fixed Price Future NZO so.ooo !2S DOC 250:000 .:~5 (~''J 3SO,OOO :: '~-~~~ NZO 25 25 39 

18.8.130 ERCOT NOlth Load Zone DaY·Ahead Peak Dallv Fixed Price Future NZA ~ 1so :~oc ~ ·e•) ~o ~ 1er o=c NZB 25 25 39 

18.8 .009 ERCOT North Load Zone Day-Ahead Peak FIXed Price Fu!ure NZB '1+,000 160.0().j ~ 1&~ :.•)C ~ 15t-.c:o NZB 25 25 39 

18.8.070 ERCOT North Load Zone Real-Time Off-Peak Foced Price Future OEN $0;000 2i5 00{• 260:000 :~.: C~t 350,000 OEN 25 25 39 

18.8.010 ERCOT North Load Zone Real-Time Peak Fixed Pnce Future EON -1+.000 S6 SC.G +S,OOO ;;.s"::: 105.000 EON 25 25 39 

18.8.168 I ERCOT South 345KV Day-Ahead Off-Peak Daily Fixed Price Future SEC 7,500 14.000 30000 SEC 1 25 39 

18.8.131 ERCOT South 345KV Day-Ahead Peak Daily Fixed Price Future SEA 12.000 35000 45,000 SEA 1 25 39 

18.8.071 ERCOT South 345KV Real-Time Off-Peak Fixed Price Futu.re SEB ~ 135 OOC• 16:000 l>SQQ:C ~ •ss.oo-::: SEB 25 25 39 

18.8.169 ERCOT South 345KV Real-Time Off-Peak Dally Fixed Price Future SED ~ • 3 ,;cc, +,900 . : ,:~ ,- ~ '1:3.500 SE8 25 25 39 

18.8.132 ERCOT South 345KV Real-Time Peak Oa~y Fixed Price Future ESD ~ S2S 2.000 5.000 ERS 1 25 39 

18.8.011 ERCOT South 345KV Real-Time Peak Fixed Price Future ERS ~ 525 2,000 5,000 ERS 1 25 39 

18.8.170 ERCOT South Load Zone Day-Ahead Off-Peak Daily Fixed Price Future szc ~ 95.000 16:000 9~ C':·G 105.000 szo 25 25 39 

18.8,072 ERCOT South Load Zone Oay.Ahead Off-Peak Fixed Price Future SZD ~ 35.000 ~ 9S :,oJ 105,000 szo 25 25 39 

18.8.133 ERCOT South Load Zone Day-Ahead Peak Daily Fixed Price Future SZA s,ooo 32 500 2&.000 ~;;: 500 35,000 SZB 25 25 39 

18.8.012 ERCOT South Load Zone Day-Ahead Peak Fixed Price Future SZB 5,000 32.500 ~ ~' 5~0 35,000 SZB 25 25 39 



18.8.073 ERCOT South Load Zone Real-Time Off-Peak Fixed Price Future OES ~ 95: ~no ~ S/~.000 W$,.000 -:s_: oc OES 25 25 39 
18.8.013 ERCOT South Load Zone Real-Time Peak Fixed Price Future EDS $,000 32 500 ~ 32 50() 35,000 EDS 25 25 39 
18.R134 ERCOT West 345KV Dav-Ahead Peak Daitv F'IXed Price Future WEA 12.000 35,000 45,000 WEA 1 25 39 

18.8 .171 ERCOT West345KV Hub Day-Ahead Off-Peak Daily Fixed Price Future WEC 7 500 5,000 14.000 WEC 1 25 39 
18.8 .074 ERCOT West 345KV Real-Time Off-Peak Fixed Price Future WEB 2MOO s: a.:: 100,000 150,000 WEB 25 25 39 
18.B.172 ERCOT West345KV Real-Time Off-Peak Daily Axed Price Future WED 2.000 ~.=-=~ 10,000 15,000 WEB 25 25 39 
18.B.135 ERCOT West 345KV Real-Time Peak Daily FIXed Price Future EWD ~ SSG 2,000 5,000 ERW 1 25 39 
1a8.014 ERCOT West 345KV Real-Time Peak FIXed Price Future ERW 280 55G 2,000 5,000 ERW 1 25 39 
18.6.173 ERCOT West Load Zone Day-Ahead Off-Peak Daily Fixed Price Future wzc 20:000 so 000 100.000 140.000 WZD 25 25 39 
18.8.075 ERCOT West load Zone Day-Ahead Off-Peak Fixed Price Future WZD 2MOO 50 000 100,000 140,000 WZD 25 25 39 
18.6 .136 ERCOT West Load Zone Dav-Ahead Peak Dailv Fixed Price Future WZA ~ ; i.SOO 30,000 43,750 WZB 25 25 39 
18.6 .015 ERCOT West Load Zone Day-Ahead Peak Fixed Price Future WZB ~- ; i SOD 30,000 43 750 WZ8 25 25 39 
18.8 .076 ERCOT West Load Zone Real-Time Off-Peak FLXed Price Future OEW 2Q.;QOO 50 JDO 100,000 140.000 OEW 25 25 39 
18.8.016 ERGOT West Load Zone Real-Time Peak Fixed Price Future EDW ~ 17,500 30,000 43.750 EDW 25 25 39 
18.8.077 ISO New EnQiand Connecticut Dav-Ahead Off· Peak Fixed Price Future ICO 40,QOO ~' :-u .... 200,000 250,000 ICO 25 25 39 
18 . .6.017 ISO New England Connecticut Day-Ahead Peak Fixed Price Future ICP 4G,OOO 2::>:!!)() 50,000 70,000 ICP 25 25 39 
18.6 .078 ISO New England Maine Day-Ahead Off-Peak Fixed Price Future tED .+$,000 25-,VO!:- 75,000 100,000 lED 25 25 39 
18.8 .018 ISO New England Maine Day-Ahead Peak Fixed Pnc:e Future IEB ~ E. :,oc. 2.5,000 35,000 IE.B 25 25 39 

ISO New England Massachusetts Hub Day-Ahead Off-Peal< Calendar Year One 
18.8 .079 Time FLXed Price Future NOC ~ ~~ Q~(· 3();000 .!.~ lOO 80,000 NOP 25 25 39 

ISO New England Massachusetts Hub Day-Ahead Off-Peak Daily Fixed Price 
18.6 .174 Future POP ~ 45 OOCI 30;000 .JSJOO 80,000 NOP 25 25 39 
18.6 .080 ISO New England Massachusetts Hub Dav-Ahead Oft-Peak FiXed Price Future NOP ~ .!.5 000 ~ 45:100 80,000 NOP 25 25 39 

ISO New England Massachusetts Hub Day-Ahead Off-Peak Mini FiXed Price 
18.6 ,081 Future NOM 44G,QOO :;so.coc~ 300,000 .450,000 800,000 NOP 2.5 25 39 

ISO New England Massachusetts Hub Day-Ahead Peak Calendar Year One 
18.6.019 Time Fixed Price Future NEX 800 3000 -2,000 JOOO 10.000 NEP 1 25 39 
18.6 .137 ISO New England Massachusetts Hub Dav-Ahead Peak Daitv Fixed Price Future EDP 800 sooo ~ 3,000 10 000 NEP 1 25 39 
18.6 .020 ISO New Enaland Massachusetts Hub Day-Ahead Peak Axed Price Future NEP 800 3.CD\i ~ JOCC 10,000 NEP 1 25 39 

18.8.021 ISO New England Massachusetts Hub Day-Ahead Peak Mini Fixed Price Future NEM 40.,GOG ~~~GOC. ~ 15o!Hi00 500,000 NEP 25 25 39 
18.6.082 ISO New Enaland NE Massachusetts Day-Ahead Off-Peak Fixed Price Future INO 40000 200,000 250,000 IND 25 25 39 
18.8.022 ISO New England NE Massachusetts Day-Ahead Peak FIXed Price Future INS 10 000 70,000 250,000 INS 25 25 39 
18.8 .083 ISO New En!! land New Hampshire Dav-Ahead Off-Peak Fixed Price Future IHD ~ ZC..5.J:: 75,000 100,000 tHO 25 25 39 
18.6 .023 ISO New Er~gland New Hampshire Day-Ahead Peak fiXed Price Future IHB $,000 12.000 25,000 35,000 IHB 25 25 39 
18.8 .084 ISO New England SE Massachusetts Dav-Ahead Off-Peak Fixed Price Future IMD 20,000 3'1 SOu 100,000 125 000 IMD 25 25 39 
18.8.024 ISO New En!:!land SE Massachusetts Day-Ahead Peak FiXed Pnce Future 1MB $,000 11 .250 25,000 35,000 1MB 25 25 39 



ISO New England West Central Massachusetts Day-Ahead Off-Peak Fixed Price [,wo 18.8.085 Future IWD ~0 35 -"0 100,000 125,000 25 25 39 
ISO New England West Central Massachusetts Day-Ahead Peak Fixed Price 

18.8.025 Future IW8 ~ ·:= JCC 50,000 70.000 IWB 25 25 39 
18.8.175 Mid-Columbia Day-Ahead Off-Peak Daily Faxed Price Future MXO 27.000 130,000 130.000 OMC 1 25 39 
18.8.086 Mid-Columbia Day-Ahead Off-Peak Fixed Price Future OMC 27 000 130,000 130,000 OMC 25 25 39 
18.8.138 Mid-Columbia Dav-Ahead Peak Daily FIXed Price Future MPO 2.000 13.000 13,000 MOC 1 25 39 

18.8.026 Mid-Columbia Day-Ahead Peak Fixed Price Future MDC 2,000 13,000 13.000 MDC 25 25 39 
18.8.027 Mid-Columbia Day-Ahead Peak Mini FIXed Price Future MOF 50 000 325 000 325.000 MDC 25 25 39 
18.8.087 MISO Illinois Hub Day-Ahead Off-Peak Fixed Price Future MLD ~ ~0 000 ~ 90 ~=:. ~ 9G GOO MLO 25 25 39 
18.8.028 MISO Illinois Hub Day-Ahead Peak Fixed Price Future MLB :l,+GQ 30 000 2G,OOQ 10 ~'" ~ ::.::ooo MLS 25 25 39 

18.8.176 MISO Indiana Hub Day-Ahead Ott-Peak Daily Fixed Price Future MOD i,OOO T3 000 40,000 ;') 000 42,000 MCD 25 25 39 
18.8.088 MISO Indiana Hub DaY-Ahead Off-Peak Fixed Price Future MCD 60;000 _ 130.000 ~ I~·) 000 420 000 MCD 25 25 39 
18.8.139 MISO Indiana Hub Day-Ahead Peak DailY Fixed Price Future MDA 4QQ soo 1,500 2,500 MCC 1 25 39 
18.8.029 MISO Indiana Hub Day-Ahead Peak FIXed Price Future MCC ~ ~o ooa 75000 125,000 MCC 1 25 39 
18.s .1n MISO Indiana Hub Real-Tlme Off-Peak Daily Fixed Price Future lOP -7,000 12 :io•:'C 20.000 30,000 CPO 25 25 39 

18.8.089 MISO Indiana Hub Real-Time Off-Peak Fixed Price Future CPO +,()00 f3.SCC 20.000 30.000 CPO 25 25 39 
18.8.140 MISO Indiana Hub Real-Time Peak Daily Fixe<:l Price Future lOP ~ <."5 2,000 10,000 CIN 1 25 39 
18.6.141 MISO Indiana Hub Real-Time Peak Daily Look Back Fixed Price Future IDO ~ ~IS- 2,000 10.000 CIN 1 25 39 
18.8.030 MISO Indiana Hub Real-Time Peak Fixed Pnce Future CIN ~ 375 2.000 10.000 CIN 1 25 39 
18.6.031 MISO I no ana Hub Real-Time Peak Mmt FiXed Price Future MCG 3+:SGO ~~ 7~·:! 100,000 500,000 CIN 25 25 39 
18.8 .178 NY ISO Zone A Day-Ahead Off-Peak Daily FIXed Price Future APO 8;()00 o :!QO 14.700 30000 AOP 25 2.5 39 
18.8.090 NYISO Zone A Dav-Ahead Off-Peak Fixed Price Future AOP 8,000 5201J 14,700 30,000 AOP 25 25 39 
18.8.142 NYISO Zone A Day-Ahead Pea.k Daily Fixed Price Future ADP +.SGG 1600 2,000 5000 NAY 1 25 39 

18.8.032 NYISO Zone A OaY·Ahead Peak FIXed Price Future NAY -1;600 1 600 2.000 5.000 NAY 25 25 39 
18.8 .192 NY ISO Zone A Day-Ahead Peak Mini Fixed Price Future NMA ~ oG.OOO 100 000 200,000 NAY 25 25 39 
18.8.193 NYISO Zone A Dav·Ahead Off-Peak Mini Fixed Price Future ONA 8G,OOO a~ DOG 147,000 300,000 AOP 25 25 39 
18.8 .198 NYISO Zone C Day-Ahead L8MP Peak Dally Fixed Price Future NCP 400 320 500 700 ZCB 1 25 39 
18.8.199 NYISO Zone C Day-Ahead LBMP Off-Peak Daily Fixed Price Future NCO ~ ~ 5C'C 7,500 10,500 ZCD 1 1 25 39 

18.8.091 NYlSO Zone C Dav-Ahead Off-Peak Fixed Price Future ZCD +S,OOQ -'S aa: 75.000 100,000 ZCD 25 25 39 
18.8.033 NYISO Zone C Day-Ahead Peak FIXed Price Future ZC8 $,000 '5.5::: 25000 35,000 ZCB 25 25 39 
18.8.201 NYISO Zone F D~Ahead LBMP Off-Peak Daily Fixed Price FUture NFO 4000 20.000 28000 ZFD 1 25 25 
18.8.200 NYISO Zone F Day-Ahead LBMP Peak Daily FIXed Price Future NFP 200 1,000 1,400 ZFB 1 25 25 
18-B.092 NYISO Zone F Dav-Ahead Off-Peak F(l(ed Price Future ZFD 40.000 200,000 250,000 ZFD 25 25 25 
18.8.034 NYISO Zone F Day-Ahead Peak Fixed Price Future ZFB 10,000 50000 70,000 ZF8 25 25 25 
18.8.179 NYISO Zone G Day-Ahead Off-Peak Daily Fixed Price Future NOD 4.000 10,000 30,000 NGO 1 25 39 



18.B.093 NYISO Zone G Day-Ahead Off-Peak FiXed Price FlltUre NGO 4,000 10,000 30,000 NGO 25 25 39 

18.6.195 NYISO Zone G Oay..Ahead Off-Peak Mini FIXed Price Future ONG 40,000 100,000 300,000 NGO 25 25 39 
18.B. 143 NYISO Zone G Day-Ahead Peak Dally Axed Price Future GOP 200 2000 5000 NGY 1 25 39 

18.B.035 NYISO Zone G oav-Ahead Peak Axed Price Future NGY 200 2.000 5,000 NGY 1 25 39 

1B.B.194 NY ISO 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-Peak Daily Fixed Price Future NOJ 4,000 ·t~ :cr 20.000 29.400 NJO 25 25 39 

16.B.094 NYISO Zone J Day-Ahead Off-Peak Fixed Price Future NJO 4-:000 ':: ;:~ 20,000 29,400 NJO 25 25 39 I 

18.9 .196 NYISO Zone J Day-Ahead Off-Peak Mini Fixed Price Future NMJ ~ ~o ~-=-: 100 000 250.000 NJY 25 25 39 

18.8.197 NYISO Zone J Day-Ahead Off-Peak Mim Axed Price Future ONJ 4G-,-QOG 1.:·~ .:·~·~ 200 000 294,000 NJO 25 25 39 I 

18.8.144 NYISO Zone J Dav-Ahead Peak DaH:t_Fixed Price Future JDP +60 .00~ 2000 5,000 NJY 1 25 39 I 

18.8.036 NYJSO Zone J Day-Ahead Peak Fixed Price Future NJY +50 601) 2000 5,000 NJY 1 25 39 

18.E.028 Option on CAISO SP-15 Dav-Ahead Peak Daily . Fixed Price Future SOP 3;000 ,) 000 a,ooo o.ooo 15,000 SPM 25 25 39 
18.E.017 Option on CAISO SP-15 Dav-Ahead Peak Fixed Price Future SPM 3,000 '.IIJO'J 6.00Q c::lCO 15,000 ~PM 25 2!> J9 

18.E.018 Option on CAl SO SP-15 Day-Ahead Peak Mini Fixed Price Future SPY ~ 1SO C•Ot• 4-50,000 15::' JOO 375,000 SPM 25 25 39 
Option on ERCOT Nof'1h 345KV Hub Real-Time Peak. Daily Look Back. Fixed 

18.E.029 Price Future ENO ~ • IJOJ ¥)00 3.)()(1 5 000 ERN 25 25 39 

18.E.019 Option on ERCOT North 345KV Real-Time Peak FIXed Price Future ERN +.000 :: 0~·~ 2,000 ::.,0.)0 5 000 ERN 25 25 39 
Option on ISO New England Massachusetts Hub Day-Ahead Peak Daily Foced 

18.E.030 Price Future EDP 800 :;"oo 2,000 2 ~::·~· 10,000 NEP 1 25 39 
Option on ISO New England Massachusetts Hub Day-Ahead Peak Axed Price 

18.E.020 Future NEP aoo :; ))( ;a.,QOO ,jCI.'IJ 10.000 NEP 1 25 39 

18.E.031 Option on Mid-Columbia Day-Ahead Peak Daily Frxed Price Future MPD 2000 13000 13,000 MDC 1 25 39 

18.E.021 Option on Mid-Columbia Dav-Ahead Peak Fixed Price Future MDC 2,000 13000 13,000 MDC 25 25 39 

18.E.022 Option on Mid-Columbia Day-Ahead Peak Mim FIXed Price Future MDF 50,000 325.000 325,000 MDC 25 25 39 
Option on M ISO Indiana Hub Real-Time Peak Daily Look Back Fixed Price 

18.E.032 Future IDO +50 '!-:-5 2.000 10.000 CIN 1 25 39 

18.E.024 Option on MISO Indiana Hub Real-Time Peak. Foced Price Future CIN +iO 3~:. 2.000 10,000 CIN 1 25 39 

18.E.023 Option on MISO Indiana Hub Real-nme Peak Mini Foced Price Future MCG ~ .:3-:":5(1 100.000 500,000 CIN 25 25 39 

18.E.050 Option on P JM AEP Dayton Hub Real-Time Off-Peak Fixed Price Furure AOD 12 000 25 000 60.000 AOD 25 25 39 
Option on PJM AEP Dayton Hub Real-Time Peak Daily look Back FIXed Price 

18.E.033 Future DOC 1,000 2 000 5,000 MSO 1 25 39 

18.E.049 Opfion on PJM AEP Davton Hub Real-Time Peak Fixed Price Future MSO 1,000 2,000 5,000 MSO 25 25 39 

18.E.027 Option on PJM Westem Hub Real-Time Off-Peak Fixed Price Future OPJ ~ eOOOO ~ SO O:JG 150,000 OPJ 25 25 39 
Option on PJM Western Hub Real-Time Peak Daily Look Back Fil(ed Price 

18.E.034 Future PDQ 3;000 3 :-so 5 000 15,000 PJM 25 25 39 

18.E.025 Option on PJM Westem Hub Real-Time Peak Fixed Price Future PJM 3,001} ~ T~J 5.000 15.000 PJM 25 25 39 

18.E.026 Option on PJM Westem Hub Real-Time Peak Mini Fixed Price Future PMI -1~0 t:: seo 250,000 750.000 PJM 25 25 39 
--·---



18.8.181 Palo Verde Day-Ahead Off-Peak Daily Future OVP ~00 13,000 50,000 80,000 OVP 25 25 39 

18.8.095 Palo Verde Day-Aheacl Off-Peak Flxed Price Future OVP ~ ~$.\100 50,000 80,000 OVP 25 25 39 

18.8 .146 Palo Verde Day-Ahead Peak Daily Fixed Price Future VDP 1,000 2,000 10,000 PVM 1 25 39 

18.8 .037 Palo Verde Oay-Ahead Peak Fll<ed Price Future PVM 1,000 2,000 10,000 PVM 25 25 39 

18.8.202 PJM Oaflv Load Forecast Puture PDF 970,000 1,300.000 3,250.000 PDF 25 25 39 

18.8.096 PJM AECO Zone Day-Ahead Off-Peak Fixed Price Future PTD ~ ::a.ilc£1 35,000 45,000 PTO 25 25 39 

18.8.038 PJM AECO Zone Day~Ahead Peak FIXed Price Future PTB 10,000 35,000 45.000 PT8 25 25 39 

18.8.182 PJM AEP Dayton Hub Day-Ahead Off-Peak Daily Fixed Price Future ADC GQ.,OOO ?9~.c:ro ~ :!9C.C·O-C ~ 290.!:0G ADD 25 25 39 

18.8 .097 PJM AEP Dayton Hub Day-Ahead Off-Peak Fixed Price Future· ADD 9MOO ::3:l 000 ~00 2S:' :lC•' .m,goo 2?t;;.vW ADD 25 25 39 

18.6.14.6 PJM AEP Dayton Hub Day-Ahead Peak Daily Fixed Price Future ADA ~ 95.000 ~ ~~ a-:rc: ~ :e::.cco ADB 25 25 39 

18.8 .039 PJM AEP Dayton Hub Day-Ahead Peak Ftxed Price Future AD8 ~ 95 000 3MiQQ. S~.iJO':' 7Q;OOQ .?£.000 AD8 25 25 39 
PJM AEP Dayton H1.1b Real-nme Off-Peak Calendar Year One Time Fixed Price 

18.8.098 Future ARZ 12,000 25,000 60.000 AOO 25 25 39 

18.6 .183 PJM AEP Dayton Hub Real-Time Off-Peak Daily Fixed Price Future ADO 12.000 25,000 60,000 AOD 1 25 39 

18.8 .099 PJM AEP Dayton Hub Real-Tfme Otf. Peak Fixed Price Future AOD 12,000 25.000 60,000 AOD 25 25 39 
PJM A.EP Dayton Hub Real-Tlme Peak Calendar Year One Time Fixed Price 

18'.6.040 Future ARY 1,000 2,000 5.000 MSO 25 25 39 

18.8 .147 PJM AEP Dayton Hub Real-Time Peak Dally Flxed Price Future DDP 1,000 2,000 5,000 MSO 1 25 39 

18.8 .148 PJM AE:P Davton Hub Real-Time Peak Daily Look Back Fixed Price Future DDO 1.000 2.000 5,000 MSO 1 25 39 

18.8 .041 PJM AEP Dayton Hub Real-Time Peak Fixed Price Future MSO 1 000 2.000 5,000 MSO 25 25 39 I 

18.8.100 PJM APS Zone Dav-Ahead Off-Peak Fixed Price Future PUD 4(M}OO lC!O.COD 200,000 250,000 PUD 25 25 39 

18.8.042 P JM APS Zone Day-Ahead Peak Fixed Price. Future PUB ~ 15.00C' 50,000 70.000 PUB 25 25 39 

18.8 .101 PJM BGE Zone Day·Ahead Off.Peak Fixed Price Future BGZ 4(M}OO 7 ;:1000 200,000 250,000 BGZ 25 . 25 39 

18.8.043 P JM BGE Zone Day-Ahead Peak Fixed Price Future BGY ~ 2.1.00C 50iOOO so ();;c; 70,000 BGY 25 25 39 

18.6 .102 P JM ComEd Zone Dav-Ahead Off-Peal< Ftxed Price Future CEO 4(M}OO 220 :>DO ~ 22':.,0•J 250,000 CEO 25 25 39 

18.8.044 PJM ComEd Zone Day-Ahead Peak Fixed Price Future CEP w,ooo /S()OO 50,000 7"9000 ~ 79 OC•J CEP 25 25 39 I 

18.8 .103 PJM DPL Zone Dav-Ahead Off-Peak Fixed Price Future PXO 40,000 80,000 100,000 PXD 25 25 39 ! 

18.8.045 PJM DPLZone Day-Ahead Peak Fixed Price Future PXB ~ i.3.SQO 50,000 70,000 PXB 25 25 39 

18.8.104 PJM Duquesne Zone DaY-Ahead Off-Peak FiXed PF'ice FuttJre POD ~ :>OuOO 75,000 100,000 POD 25 25 39 

18.8.046 PJM Duquesne Zone Day-Ahead Peak Fixed Price Future POB ~ 10,.)0( 25.000 35,000 P08 25 25 39 

18.8 .184 PJM Eastern Hub Dav-Ahead Off-Peak Dailv Fixed Price Future PEC 4(M}OO T-'5 aoo 80,000 7.!5.00!! .:100;000 7~54CC0 PED 25 25 39 

18. 6.~ 05 PJM Eastern Hub Day-Ahead Off-Peak Fixed Price Future PED 4Q;OOQ 1 ~5.000 80;-000 r..15DU\1 400;00G Jl~ OV;) PEO 25 25 39 

18.8.149 PJM Eastern Hub Dav·Ahead Peak DailY Fixed Price Future PEA ~ 200,000 ~ 20(}00( 43,.000 200 ooc PES 25 25 39 

18.8.047 PJM Eastern Hub Day-Ahead Peak Fixed Price Future PEB W;OOO 200,000 ~ 20G JOO 45;.000 .'?~o oot PEB 25 25 39 

18.8.185 PJM JCPL Zone Day-Ahead Off-Peak Daily Fixed Price Future JCC 41MlOO 47 !>00 80,000 100,000 JCD 25 25 39 

18.8.106 PJM JCPL Zone Day-Ahead Off...Pealc Fixed Price Future JCD ~ .;:-,500 80,000 100,000 JCD 25 25 39 



18.8 .150 PJM JCPL Zone Day-Ahead Peak DailY Foced Price Future JCA ~ . i 500 35.000 45,000 JC8 25 25 39 

18.8.048 PJM JCPL Zone Day-Ahead Peak. Fixed Price Furure JC8 ~ · sc~ 35000 45,000 JC8 25 25 39 

18.8.107 PJM METED Zone Day-Ahead Off-Peak Foced Price Future PMD 40,000 80000 200,000 PMD 2.5 25 39 

18.8 .049 PJM METED Zone DaY-Ahead Peak Fixed Price Future PMB ~ - ~":·.:. 35000 45,000 PMB 25 25 39 

18.6 .186 PJM Nl Hub Day-Ahead Olf-Peak Daily Fixed Price Future NIC ~ ~-s. ·~:~ 500,000 625.000 NID 25 25 39 

18.8_108 PJM Nl Hub Day-Ahead Off-Peak Fixed Price Future NlD ~ .:1~ ~OC' 500.000 625.000 NID 25 25 39 

18.B.151 PJM Nl Hub Day-Ahead Peak Daily Fixed Price Future NIA ~ i =~ ·~0( ~ 1 ~5.000 187.500 NIB 25 25 39 

18.8 .050 PJM Nl Hub DaY-Ahead Peak Fi>ced Price Future NIB ~ ~ z: ')QC ~ 1~5.000 187.500 NIB 2.5 25 39 

16.6.187 PJM Nl Hub Real-Time Oil-Peak Daily Fixed Price Future NDO ~ ~o ooc 49000 76.400 NIO 2.5 25 39 

18.8.109 PJM 1111 Hub Real-Time Off-Peak Fixed Price Future NlO ~ .:o t'OO 49000 78.400 NIO 25 25 39 

18.8.152 PJM Nl Hub Real-Tirne Peak Daily Fixed Price Future NDP 800 :! soo 4 200 5,250 PNL 1 25 39 

18.8.051 P JM Nl Hub Real-Time Peak Fixed Price Future PNL 800 ~ 30C 4,200 5,250 PNL 1 25 39 
18.9.1 10 PJM PECO Zone Day-Ahead Off-Peak Fixed Price Future PCO 40,000 N~CCC' 80,000 ao ~oo 100,000 PCO 25 25 39 I 

16.9.052 PJM PECO zone Day-Ahead Peak Ftxed Price Future PCP ~ 3.! 50C 35,000 45,000 PCP 25 25 39 ' 

18.8.111 PJM PENELEC Zone Day-Ahead Ott-Peak Fixed Price Future PZD ~ 5'! GC'C 150,000 200,000 PZD 25 25 39 

1B.B.053 PJM PENELEC Zone Day-Ahead Peak Fixed Price Future PZB ~ ~Q GC.C· 35,000 45000 PZ9 25 25 '39 
18.8.188 PJM PEPCO Zone Day-Ahead Off-Peak Daily Fixed Price Future PPG 4G;QOO u5 ceo 80,000 100,000 PPH 25 25 '39 

18.8.112 PJM PEPCO Zone_Day-Ahead Off-Peak FIXed Price Future PPH 40;000 S~ CGO 80.000 100 000 PPH 25 25 39 
18.8. 153 PJM PEPCO Zone Day-Ahead Peak Daily Fixed Price Future PPE ~ 2:1 occ 35,000 45.000 PPF 25 25 39 
18.8.054 P JM PEPCO Zone Day-Ahead Peak. Month Fixed Price Future PPF 40,000 ;:~ oco 35 000 45.000 PPF 25 25 39 

18.B.113 PJM PPL Zone Day-Ahead Off-Peak Fixed Price Future PPO ~ ~~ ~~·~ 80,000 ~~ QNl 100.000 PPO 25 25 39 

18.8 .055 PJM PPLZone Day-Ahead Peak Fixed Price Future ppp ~ Z£ ::L 35 000 45,000 ppp 25 25 39 

18.9.189 P JM PSEG Day-Ahead Off-Peak Daily Fixed Price Future PSD ~ S": !J~~ 80,000 ~v oc•t 170,000 PSB 25 25 39 

18.8.114 PJM PSEG Oav-Ahead O ff-Peak Fixed Price Fulure PSB 4G;OOO S~ CGC ~ 9.: uco 170,000 PS9 25 25 39 
18.B.154 PJM PSEG Day-Ahead Peak Daily Foced Price Fulure PSC .;.g,ooo :;~ 5 ... ·-.,.; 35,000 50.000 PSA 2.5 25 39 

18.8.056 PJM PSEG Day-Ahead Peak FIXed Price Future PSA -10:QOO :.2 ~:.c, 35.000 50,000 PSA 25 25 39 

16.B.i90 PJM Westem Hub Day-Ahead Off-Peak Daily FIXed Price Future PDO W;400 ~??OIJ 42-,000 5000 38,000 SGGn\l PJD 25 25 39 

18.8 .1i5 PJM Westem Hub Day-Ahead Off-Peak Fixed Price Future PJD -W4,000 ??0 OiiJ ~ 5o-J ceo 38MOO -5:Jil000 PJD 2.5 2.5 39 

18.8.155 PJM Westem Hub Day-Ahead Peak Oaitv Fixed Price Future POA +40 3 500 4.000 3 ~co 2;600 :i.~CG PJC 1 25 39 

18.8.057 PJM Westem Hub Day-Ahead Peak Fixed Price Future PJC ~ 1":; 00? $O,QOO 175.00V ~ -~: cao PJC 1 25 39 
PJM Westem Hub Real-Time Off-Peak Calendar Year One Time Fixed Price 

18.8 .116 Future PWC 31):000 Bil CIOQ S1,QOO ~CiOOC' 150,000 OPJ 2.5 25 39 
18.8.191 PJM Westem Hub Real-Time Off-Peak Daily Fixed Price Future ODP 3G:OOO ~\) 000 $+,000 50,000 150.000 OPJ 2.5 2.5 39 

18.8.117 PJM Westem Hub Real-Time Off-Peak Fixed Price Future OPJ ~ GO 000 a+.ooo 60,000 150,000 OPJ 25 25 39 
18.8.116 PJM Westem Hub Real-T1n1e_Q ff-F'eak. Mini Fixed Price FU1ure OMI 300,000 ,Q(I 000 ~ 600.000 1,500,000 OPJ .25 25 39 



18.8.058 PJM Western Hub Real-Time Peak Calendar Year One nme Fixed Price Future PMX I 3,000 3-so 5.000 15,000 PJM 25 25 39 

18.8.156 PJM Western Hub Real-Time Peak Daily Fixed Price Furure POP ~ 1"'SC 5,000 15,000 PJM 25 25 39 

18.8.157 PJM Western Hub Real-Time Peak Dally Look Back Fixed Price Future PDQ 3,000 ~ 7SC 5,000 15,000 PJM 25 25 39 

18.8.059 PJM Western Hub Real-Time Peak Fixed Price Future PJM +,QOO ~-so 5,000 15,000 PJM 25 25 39 

18.8 .060 P JM Western Hub Rea f. T•me Peak Mini Fixed Price Future PMI ~ ,~, 500 250,000 750,000 PJM 25 25 39 

18.8.061 PJM Western Hub Real-Time Peak Planning Year One Time FIXed Price Fllture PWP +,QOO 2 iSO 5.000 15.000 PJM 25 25 39 

Planning Year One nme Option on PJM Western Hub Real-Time Peak Plannin£~ 
18.E039 Year One Time Fixed Price Future PWP . MOO !"'SO 5.000 15.000 P.JM _ .. 

25 __ 25 ---
_39 _____ 


