NODAL EXCHANGE CONTRACT SPECIFICATION

ISONE UN.MYSTIC 18.1MYS8 Monthly Day Ahead On-Peak Energy +

Congestion Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Energy + Congestion ISONE UN.MYSTIC
18.1MYS8, Day Ahead

Contract Code

HQA

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

Variable, expressed in MWh. For each contract 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 336 On-Peak hours, the lot size equals 336 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, Eastern Prevailing
Time (EPT), excluding NERC Holidays.

Currency UsS Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The first business day after t of the current expiring contract

Last Trading Day

Contract Series

18 months

Fixed Price

The traded price &te

Daily Settlement Price

ed on exchange activity, other market data, and
acts, as appropriate

Final Settlement Price

se price files can be found at the following link or at successor location.
.iso-ne.com/histRpts/da-Imp/WW_DALMP_ISO_<yyyymmdd>.csv

Final Settlement (Payment)

Date

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

Position Limit

https://www.nodalexchange.com/files/autogenerated/Nodal_Rulebook_Appendix_
C-Limits_and_Levels.PDF




NODAL EXCHANGE CONTRACT SPECIFICATION

ISONE UN.MYSTIC 18.1MYS8 Monthly Day Ahead Off-Peak Energy +

Congestion Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Energy + Congestion ISONE UN.MYSTIC
18.1MYS8, Day Ahead

Contract Code

HQB

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

Variable, expressed in MWh. For each contract 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 UsS Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The first business day after t of the current expiring contract

Last Trading Day

Contract Series

18 months

Fixed Price

The traded price &te

Daily Settlement Price

ed on exchange activity, other market data, and
acts, as appropriate

Final Settlement Price

se price files can be found at the following link or at successor location.
.iso-ne.com/histRpts/da-Imp/WW_DALMP_ISO_<yyyymmdd>.csv

Final Settlement (Payment)

Date

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

Position Limit

https://www.nodalexchange.com/files/autogenerated/Nodal_Rulebook_Appendix_
C-Limits_and_Levels.PDF




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM SAMMISFE19 KVSH70 Monthly Day Ahead On-Peak Energy + Congestion

Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial On-Peak Energy + Congestion PJM SAMMISFE19
KVSH70, Day Ahead

Contract Code

GTQ

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

Variable, expressed in MWh. For each contract 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 336 On-Peak hours, the lot size equals 336 MWh. The definition of On-Peak
hours is Hour Ending (HE) 0800 — 2300 Monday through Friday, EPT, excluding NERC
Holidays.

Currency UsS Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The first business day after t of the current expiring contract

Last Trading Day

Contract Series

49 months

Fixed Price

The traded price ’te

Daily Settlement Price

ed on exchange activity, other market data, and
acts, as appropriate

Final Settlement Price

MISFE19 KVSH70 for all On-Peak hours in the contract month. These
e found at the following link or at successor location

Final Settlement (Payment)

Date

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

Position Limit

https://www.nodalexchange.com/files/autogenerated/Nodal_Rulebook_Appendix_
C-Limits_and_Levels.PDF




NODAL EXCHANGE CONTRACT SPECIFICATION

PJM SAMMISFE19 KVSH70 Monthly Day Ahead Off-Peak Energy + Congestion

Contract

ITEM

SPECIFICATION

Contract Description

Monthly Cash Settled Financial Off-Peak Energy + Congestion PJM SAMMISFE19
KVSH70, Day Ahead

Contract Code

GTR

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

Variable, expressed in MWh. For each contract 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 UsS Dollars

Min Price Fluctuation

$0.0001 per MWh

Minimum Tick

$0.0001 per MWh

First Trading Day

The first business day after t of the current expiring contract

Last Trading Day

Contract Series

49 months

Fixed Price

The traded price ’te

Daily Settlement Price

Determined by ed on exchange activity, other market data, and
acts, as appropriate

Final Settlement Price

MISFE19 KVSH70 for all Off-Peak hours in the contract month. These
e found at the following link or at successor location

Final Settlement (Payment)
Date

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

Position Limit

https://www.nodalexchange.com/files/autogenerated/Nodal_Rulebook_Appendix_
C-Limits_and_Levels.PDF




NODAL EXCHANGE CONTRACT SPECIFICATION

CAISO TH SP15 GEN-APND Monthly Day Ahead On-Peak Power Option

ITEM

SPECIFICATION

Contract Description

An option of the CAISO TH_SP15_ GEN-APND Monthly Day Ahead On-Peak Power
Contract

Option Style

European

Option Contract Code

FQW

Underlying Futures Contract

CAISO TH_SP15_GEN-APND Monthly Day Ahead On-Peak Power Contract

Contract Code for Underlying
Futures

FQW

Hours of Trading

As defined at http://www.nodalexchange.com

Contract Size per Lot

One lot of the Underlying Contract

Unit of Trading

1 lot, as defined in Contract Size per Lot

$0.50 increments; 20 Strike Prices up and 20
money Strike Price per Option contract. The

neamoney Strike Price is the closest
ement Price of the Underlying

Strike Price . . .
interval nearest to the previous business d
Contract. User- defined Strike Prices z :
Currency US Dollars

Minimum Tick

$0.0001 per MWh

Settlement Price Precision

$0.0001 per MWh

Last Trading Day

The fifth busin ss?a p heéfirst calendar day of the Option contract month

Contract Series

Up to 60 month

Premium/NLV

The premiu is paid/received on the next settlement cycle following
the trade. idatig Value (NLV) will be re-calculated based on the relevant

sg pen es during each settlement cycle. For buyers of options, the NLV credit

t their Initial Margin (IM) requirement; for sellers of options, the
ust be covered in the same manner as the IM requirement. NLV will go
al settlement and VM will be collected/paid on any resulting futures

Daily Settlement Price

Determined by the Exchange based on exchange activity, other market data, and
extrapolation to traded Option contracts, as appropriate

Exercise

Exercise of In-the-Money Options is automatic on the Last Trading Day unless the
Exchange is notified by 4:30 pm on the Last Trading Day (1) to allow the In-the-
Money Options to expire without exercise or (2) to exercise expiring Out-of-the-
Money Options. When exercised against, Option sellers will be selected on a pro-rata
basis or at the Exchange’s discretion.

Settlement Method

Exercise into Underlying Contract

Position Limit

Same with underlying contracts. Option positions are weighted by Option delta and
combined with Underlying Contracts position. Underlying contracts’ position limits
can be found at
https://www.nodalexchange.com/files/autogenerated/Nodal_Rulebook_Appendix_

C-Limits_and_Levels.PDF
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