3 CME Group

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs

Listing Date Trade Date Monday, September 30
Product Exchange NYMEX
Name Clearing Code | Globex Codex SPAN Code
Mid-Columbia Day-Ahead Peak Calendar-Month 5 MW MDC MDL MDC
Futures
Mid-Columbia Day-Ahead Peak Calendar-Day 5 MW MDA MLD MDA
Futures
Mid-Columbia Day-Ahead Off-Peak Calendar-Month 5 OomMC OML OoMC
MW Futures
Mid-Columbia Day-Ahead Off-Peak Calendar-Day 5
Product Name & Codes MW Futures MXO MXL MXO
Palo Verde Day-Ahead Peak Calendar-Month 5 MW PVD PVL PVD
Futures
Palo Verde Day-Ahead Peak Calendar-Day 5 MW VDP VLD VDP
Futures
Palo Verde Day-Ahead Off-Peak Calendar-Month 5 MW OovD OVL OovVD
Futures
Palo Verde Day-Ahead Off-Peak Calendar-Day 5 MW QvVD QVL QVD
Futures

Description

Western Power Futures, 2 regions (Mid-Columbia, and Palo Verde) In each region there is a peak daily, peak

monthly, off-peak daily and off-peak monthly product listed.

Instrument Type

Futures

Trading Venues

Globex, ClearPort & NYMEX Trading Floor

Trading Hours

Globex & CPC: Sunday - Friday 17:00 - 16:15, CT; No 17:00 session on Friday

NXPIT: Monday — Friday 08:00 — 13:30 CT

Product Size

Peak Products (5 Mwh per peak hour, or 80 Mwh per peak day)

Off-Peak Products 5 Mwh per off-peak hour

Series Listing Convention

Daily Peak All peak days in the current month All peak days in the current month
plus all peak days in the plus all peak days in the
subsequent calendar month. subsequent calendar month.

Daily Off-Peak All days in the current month plus all | All days in the current month plus all
days in the subsequent calendar days in the subsequent calendar
month. month.

Monthly 36 calendar months All months in the current year plus

all months in the next 5 consecutive
calendar years.

Initial Contracts

Monthly Contracts: October 2103, Daily Contracts October 1, 2013
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Minimum Price Increment 0.01

Value Per Tick / Currency 5 x 0.01 = $0.05 (off-peak) or 80 x 0.01 = $0.80 (peak)

Exercise Style N/A
Yes
Block Eligible / Monthly Peak 50
Minimum Block Quantity Daily Peak 5
Monthly Off-Peak 100
Daily Off-Peak 16

Exercise Price Intervals

and Listings N/A

For Monthly Contracts: Trading ceases on the last business day of the contract month

Termination of Trading For Daily Contracts: Trading ceases on the last business day prior to the contract day

Final Settlement Increment | 0.01

Final Settlement Date LTD +3

Delivery Financially Settled

40.91 4091
40.92 N/A 4092
Price Conventions 40.93 4093
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