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October 4,2018 Nasdaq Futures, Inc.

FMC Tower, Level 8,
Christopher J. Kirkpatrick 2929 Walnut Street
Office of the Secretariat Philadelphia, PA 19104 / USA
Commodity Futures Trading Commission
Three Lafayette Center business.nasdag.com/futures

1155 21% Street, NW
Washington, DC 20581

Rule Self-Certification: Product and Rule Certification for New NFX
Zonal Power Financial Futures
Reference File: SR-NFX-2018-44

Dear Mr. Kirkpatrick:

Pursuant to Section 5c¢(c)(1) of the Commaodity Exchange Act, as amended (“Act”),
and Sections 40.2 and 40.6 of the Commission’s regulations thereunder, NASDAQ Futures, Inc.
(“NEX” or “Exchange”) hereby submits rules, terms and conditions for NFX Zonal Power
Financial Futures (“Power Contracts”). The Exchange anticipates listing the Power Contracts
beginning October 11, 2018 for trade date October 12, 2018. The amendments proposed in this
submission shall be effective on the listing date.

The name of each Power Contract is listed below, followed by its symbol in
parentheses:

NFX PJM DEOK Zone Day-Ahead Peak Financial Futures (DEPQ)

NFX PJM DEOK Zone Day-Ahead Peak Mini Financial Futures - 5SMW (DEVQ)

NFX PJM DEOK Zone Day-Ahead Peak Mini Financial Futures - IMW (DENQ)

NFX PJM DEOK Zone Day-Ahead Off-Peak Financial Futures (DOFQ)

NFX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - 25sMWh (DOTQ)
NFX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - 5SMWh (DOIQ)
NFX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - LMWh (DOOQ)
NFX PJM DOM Zone Day-Ahead Peak Financial Futures (DOPQ)

NFX PJM DOM Zone Day-Ahead Peak Mini Financial Futures - 5MW (DOVQ)

NFX PJM DOM Zone Day-Ahead Peak Mini Financial Futures - IMW (DONQ)

NFX PJM DOM Zone Day-Ahead Off-Peak Financial Futures (DOMQ)

NFX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (DOWQ)
NFX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures - 5SMWh (DOEQ)
NFX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures - LMWh (DOUQ)
NFX PJM PENELEC Zone Day-Ahead Peak Financial Futures (PZBQ)

NFX PJM PENELEC Zone Day-Ahead Peak Financial Futures - SMW (PZFQ)

NFX PJM PENELEC Zone Day-Ahead Peak Financial Futures - 1MW (PZNQ)

NFX PJM PENELEC Zone Day-Ahead Off-Peak Financial Futures (PZDQ)

NFX PJM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh
(PZTQ)
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NFX PJM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - 5SMWh
(PZUQ)

NFX PJM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - 1IMWh
(PZZQ)

NFX PJM DPL Zone Day-Ahead Peak Financial Futures (PXBQ)

NFX PJM DPL Zone Day-Ahead Peak Mini Financial Futures - 5SMW (PXFQ)

NFX PJM DPL Zone Day-Ahead Peak Mini Financial Futures - IMW (PXOQ)

NFX PJM DPL Zone Day-Ahead Off-Peak Financial Futures (PXDQ)

NFX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (PXTQ)
NFX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - 5SMWh (PXIQ)
NFX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (PXNQ)
NFX ISO-NE North East Massachusetts Zone Day-Ahead Peak Financial Futures
(AASQ)

NFX ISO-NE North East Massachusetts Zone Day-Ahead Peak Mini Financial Futures -
5MW (AAFQ)

NFX ISO-NE North East Massachusetts Zone Day-Ahead Peak Mini Financial Futures -
1MW (AAOQ)

NFX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Financial Futures
(AATQ)

NFX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini Financial
Futures - 25MW (AAWQ)

NFX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini Financial
Futures - SMW (AAIQ)

NFX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini Financial
Futures - IMW (AANQ)

NFX ISO-NE Maine Zone Day-Ahead Peak Financial Futures (IEBQ)

NFX 1SO-NE Maine Zone Day-Ahead Peak Mini Financial Futures - SMW (IEFQ)
NFX ISO-NE Maine Zone Day-Ahead Peak Mini Financial Futures - IMW (IEOQ)
NFX 1SO-NE Maine Zone Day-Ahead Off-Peak Financial Futures (IEDQ)

NFX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures - 25MW (IETQ)
NFX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures - 5MW (IEIQ)
NFX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures - LMW (IENQ)
NFX ISO-NE Rhode Island Zone Day-Ahead Peak Financial Futures (RIYQ)

NFX ISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures - 5SMW
(RIFQ)

NFX 1SO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures - 1MW
(RIOQ)

NFX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Financial Futures (R1ZQ)

NFX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh
(RITQ)

NFX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial Futures - 5MWh
(RIIQ)

NFX 1SO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial Futures - 1IMWh

(RINQ)
NFX ISO-NE New Hampshire Zone Day-Ahead Peak Financial Futures (IHBQ)
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NFX 1SO-NE New Hampshire Zone Day-Ahead Peak Mini Financial Futures - 5SMW
(IHFQ)

NFX ISO-NE New Hampshire Zone Day-Ahead Peak Mini Financial Futures - 1MW
(IHOQ)

NFX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Financial Futures (IHDQ)
NFX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (IHTQ)

NFX 1ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial Futures -
5MWh (IHIQ)

NFX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial Futures -
1MWh (IHNQ)

NFX MISO Michigan Hub Day-Ahead Peak Financial Futures (MGPQ)

NFX MISO Michigan Hub Day-Ahead Peak Mini Financial Futures - 5MW (MGFQ)
NFX MISO Michigan Hub Day-Ahead Peak Mini Financial Futures - IMW (MGOQ)
NFX MISO Michigan Hub Day-Ahead Off-Peak Financial Futures (MGQQ)

NFX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh
(MGTQ)

NFX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - 5SMWh
(MGIQ)

NFX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - LIMWh
(MGNQ)

NFX MISO AMIL.BGS6 Day-Ahead Peak Financial Futures (BGFQ)

NFX MISO AMIL.BGS6 Day-Ahead Peak Mini Financial Futures - 5MW (BGIQ)
NFX MISO AMIL.BGS6 Day-Ahead Peak Mini Financial Futures - IMW (BGNQ)
NFX MISO AMIL.BGS6 Day-Ahead Off-Peak Financial Futures (BBFQ)

NFX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures - 25MWh
(BBTQ)

NFX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures - 5MWh (BBIQ)
NFX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures - 1IMWh (BBOQ)
NFX MISO Arkansas Hub Day-Ahead Peak Financial Futures (ALPQ)

NFX MISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - 5SMW (ALIQ)
NFX MISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - IMW (ALOQ)
NFX MISO Arkansas Hub Day-Ahead Off-Peak Financial Futures (ALFQ)

NFX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh
(ALTQ)

NFX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - 5SMWh
(ALVQ)

NFX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - LMWh
(ALNQ)

The new rules and terms and conditions describing the Power Contracts are

attached to this letter as Exhibits A and B, which together amend (1) Rulebook Appendix A,
Listed Contracts, by adding chapters 369 through 390, and (2) Rulebook Appendix B, Table of
Position Limits, Position Accountability Levels and Large Trader Reporting Levels (attached




Commodity Futures Trading Commission
October 4, 2018

SR-NFX-2018-44

Page 4

under separate cover).! A cash market description and deliverable supply analysis for the Power
Contracts is included as Exhibit C under separate cover, together with a request for confidential
treatment of that exhibit under FOIA.

Concise Description of the NEW CONTRACT Futures

The Power Contracts are monthly, cash-settled futures contracts based upon the
mathematical average of the Day-Ahead locational marginal prices (LMPs) calculated by
averaging the peak hourly electricity prices published by the relevant Regional Transmission
Organization (RTO) or Independent Service Operator (1SO) for the location specified in the
Contract Name.

The listing cycle for each contract is up to 120 consecutive, and non-consecutive,
monthly contracts, beginning with the nearest available contract month. The block trade
minimum quantity threshold and reporting window are set at 5 contracts and fifteen minutes,
respectively, for each Power Contract. Spot month position limits for the Power Contracts as set
forth on Exhibit B are consistent with those for comparable contracts listed by ICE Futures US
(ICE).

Certifications

The Exchange has reviewed the designated contract market core principles (“Core
Principles™) as set forth in the Act. Regulatory compliance of the Power Contracts is principally
addressed in the NFX Rulebook, concisely explained as follows:

Core Principle 2 - Compliance with Rules:

The terms and conditions of the Power Contracts will be set forth in Rulebook
Appendix A. In addition, trading of the Power Contracts will be subject to all relevant Exchange
rules which are enforced by Exchange regulatory staff.

Core Principle 3 -Contracts not Readily Subject to Manipulation:

The Power Contracts will be financially settled, do not involve the physical
delivery of commodities, and will settle to prices published on well-established reference
sources. As with all contracts listed for trading on the Exchange, activity in the Power Contracts
will be subject to extensive monitoring and surveillance by the Exchange's regulatory staff in
conjunction with the National Futures Association (“NEA”) pursuant to the provisions of a
Regulatory Services Agreement. Additionally, the Exchange has the authority to exercise its
investigative and enforcement power where potential rule violations are identified. The

! The Exchange is separately filing SR-NFX-2018-45, also to be effective upon listing of the Power
Contracts, which adopts provisions for the Power Contracts relating to block trading minimum quantities and
reporting times, nonreviewable ranges, trading hours and daily settlement prices in the new Appendix A chapter
governing the Power Contracts. Language appearing in the new Appendix A chapter which is not underlined in
Exhibit A hereto is being separately proposed in SR-NFX-2018-45 pursuant to Commission Rule 40.6
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Exchange's disciplinary rules are contained in Chapter V of the Rulebook, which permits the
Exchange to discipline, suspend or expel Futures Participants or market participants that violate
the rules.

The Power Contracts settle to prices published by the named RTOs and 1SOs and
are not readily subject to manipulation due to oversight of hourly electricity auctions conducted
by those markets. Moreover, the RTOs and 1SOs are regulated by the Federal Energy
Regulatory Commission (“FERC”) and monitored by independent market monitors responsible
to FERC. The day-ahead markets that generate the prices to which the Exchange contracts will
settle are directly related to the physical generation of and demand for electricity as well as the
capacity constraints of the grid.

The Exchange has consulted with market users to obtain their views and opinions
during the contract design process.

Core Principle 4 - Prevention of Market Disruption:

Trading in Power Contracts will be subject to Chapter 111, Section 24 of the
Exchange Rulebook which prohibits manipulative or disruptive trading practices prohibited by
the Act. Section 1(c) of Chapter 111 requires Authorized Traders to make available to the
Exchange, upon request, information and their books and records regarding their activities in
another market if the Exchange’s contracts are settled by reference to the price of a contract or
commodity traded in that reference market. The Exchange will monitor reference prices in
venues that its contracts settle against.

Trading in the Power Contracts will be subject to monitoring and surveillance by
Exchange staff. NFX Regulation, which will handle real-time surveillance, will monitor trading
activity on the Exchange with a SMARTS Surveillance Application through which the Exchange
can track activity of specific Authorized Traders, monitor price and volume information and
receive alerts regarding market messages. NFX Regulation, in conjunction with NFA staff that
handles T+1 surveillance, utilizes data collected by the SMARTS Surveillance Application to
monitor price movements, as well as market conditions and volumes to detect suspicious activity
such as manipulation, disruptive trading and other abnormal market activity. The Exchange has
established comprehensive audit trail processes that capture trading information to facilitate the
surveillance activities described herein. Futures Participants that access the Exchange
electronically are responsible for maintaining audit trail information for all electronic orders
pursuant to Chapter V, Section 1. The Exchange has the ability to reconstruct all orders
transacted on the trading system.

Core Principle 5 - Position Limitations or Accountability:

The Exchange's rules at Chapter V, Section 13 set forth the Exchange's policies for
monitoring of positions that are owned, controlled or held by any person. The Power Contracts
reporting levels, accountability levels and position limits are set forth in Rulebook Appendix B —
Table of Reporting Levels, Position Accountability Levels and Position Limits. As noted above,
these levels are commensurate with the levels set by ICE for comparable existing contracts.
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Core Principle 7 - Availability of General Information:

The Exchange will post general information, including its contract specifications,
Exchange fees, and the NFX Rulebook, on its website: business.nasdag.com/futures.

Core Principle 8 - Daily Publication of Trading Information:

The Exchange will publish daily information on settlement prices, volume, open
interest and opening and closing ranges for actively traded Power Contracts on its website as
required by Commission regulations. The Exchange will also publish the total quantity of block
trades that are included in trading volume for each trading day.

Core Principle 9 - Execution of Transactions:

The Power Contracts will be listed for trading on the Exchange’s electronic trading
system as well as by submission as block trades and Exchange for Related Position transactions
pursuant to Exchange rules. The Exchange’s trading system provides a transparent, open and
efficient mechanism to electronically execute trades.

Core Principle 10 - Trade Information:

The Exchange's trading system will capture and maintain all information with
respect to orders placed into the trading system. The information will include orders that were
executed and those that were not executed as well as all other information relating to the trade
environment that determines the matching and clearing of trades such as information related to
clearing and number and types of contracts. Orders entered into the trading system can be
tracked from the time they are entered into the trading system until the time they are matched,
canceled or otherwise removed.

Core Principle 11 - Financial Integrity of Contracts:

All contracts traded on the Exchange’s trading system will be cleared by The
Options Clearing Corporation, which is a derivatives clearing organization registered with the
Commission and subject to Part 39 of the Commission’s regulations. Transactions in the Power
Contracts will be subject to the Exchange’s Rulebook provisions for submission to clearing.
Pursuant to Commission regulations, OCC will set the speculative customer initial margin
requirement on the Power Contracts as it does on existing NFX contracts. CFTC regulations
require OCC to set the customer initial margin requirement at an amount that is higher than
OCC’s clearing member margin requirement. OCC has advised NFX that the customer initial
margin requirement for the Power Contracts will be set to a dollar amount that equals 110% of
the greater of Value-at-Risk (VaR) level calculated using a 99% confidence interval for the daily
price returns using a 2-year and 5-year look-back period (on a per contract basis). In addition,
for products having an economically equivalent contract listed on another market center, OCC
will not allow its rates to fall below that of the primary listing exchange. OCC has advised NFX
that customer initial margin requirements are reset approximately every 90 calendar days and
monitored daily, with rates being re-set should a one-day change in settlement price exceed the
prevailing rate at the time. In addition, OCC has the authority to update customer initial margin
requirements at any time, if deemed warranted, and as dictated by market conditions. NFX has
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determined to adopt the result of OCC’s VaR calculation as described above as the customer
maintenance margin requirement. NFX is also adopting the result of OCC’s VaR calculation as
described above as the initial and maintenance margin requirement for hedge customers and
Futures Participants. NFX margin rates will be available on the OCC website.

Core Principle 12 - Protection of Market Participants:

Chapter I11 of the Exchange’s rules protect the market and market participants from
abusive, disruptive, fraudulent, noncompetitive and unfair conduct and trade practices. These
rules will apply to all transactions in the Exchange’s listed contracts, including the Power
Contracts.

Core Principle 13 - Disciplinary Procedures:

The Exchange's rules at Chapter V1 describe disciplinary procedures and authorize
the Exchange to discipline, suspend, expel or otherwise sanction market participants for
violations of the Exchange's rules.

Core Principle 14 - Dispute Resolution:

Chapter V of the Exchange Rulebook establishes rules concerning alternative
dispute resolution, which provide for the resolution of disputes through the NFA arbitration
program.

There were no opposing views among the NFX’s Board of Directors, members or
market participants. The Exchange hereby certifies that the Power Contracts and rule
amendments comply with the Act and the Commission’s regulations thereunder. The Exchange
also certifies that notice of pending certification and a copy of this submission have been
concurrently posted on the Exchange’s website at business.nasdag.com/futures.

If you require any additional information regarding the submission, please contact
Aravind Menon at (301) 978-8416 or aravind.menon@nasdag.com. Please refer to SR-NFX-2018-
44 in any related correspondence.

Regards,

£ oo

Rick Beaman
Chief Executive Officer

Attachments:
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Exhibit A:  Amendments to Rulebook Appendix A — Listed Contracts

Exhibit B:  Amendments to Rulebook Appendix B - Table of Position Limits, Position
Accountability Levels and Large Trader Reporting Levels.

Confidential Exhibit C: Cash Market Description and Deliverable Supply Analyses (under
separate cover with FOIA confidentiality request)




Exhibit A to SR-NFX-2018-44

New language is underlined.

Rulebook Appendix A - Listed Contracts

* k* *k k%

CHAPTER

PRODUCT NAME AND SYMBOL

OIL AND REFINED PRODUCTS - No Change

NATURAL GAS PRODUCTS - No Change

POWER CONTRACTS

369 NFX PJM DEOK Zone Day-Ahead Peak Financial Futures (DEPQ)

369A NEX PJM DEOK Zone Day-Ahead Peak Mini Financial Futures - 5SMW
(DEVQ)

369B NFX PJM DEOK Zone Day-Ahead Peak Mini Financial Futures - 1MW
(DENQ)

370 NFEX PJM DEOK Zone Day-Ahead Off-Peak Financial Futures (DOFQ)

370A NFEX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh
(DOTQ)

370B NFX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - 5SMWh
(DOIQ)

370C NFX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - 1MWh
(DO0NQ)

371 NFX PJM DOM Zone Day-Ahead Peak Financial Futures (DOPQ)

371A NFX PJM DOM Zone Day-Ahead Peak Mini Financial Futures - 5SMW (DOVQ)

371B NFX PJM DOM Zone Day-Ahead Peak Mini Financial Futures - IMW (DONQ)

372 NFX PJM DOM Zone Day-Ahead Off-Peak Financial Futures (DOMQ)

372A NFX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh
(DOWQ)

372B NFX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures - 5MWh
(DOEQ)

372C NFX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures - 1MWh
(DOUQ)

373 NFX PJM PENELEC Zone Day-Ahead Peak Financial Futures (PZBQ)
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CHAPTER | PRODUCT NAME AND SYMBOL

373A NFX PJM PENELEC Zone Day-Ahead Peak Financial Futures - SMW (PZFQ)

373B NFX PJM PENELEC Zone Day-Ahead Peak Financial Futures - 1MW (PZNQ)

374 NFX PJM PENELEC Zone Day-Ahead Off-Peak Financial Futures (PZDQ)

374A NFX PJM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (PZTQ)

374B NFX PJM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures -
5MWh (PZUQ)

374C NFX PJM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures -
1MWh (PZZQ)

375 NFX PJM DPL Zone Day-Ahead Peak Financial Futures (PXBQ)

375A NFX PJM DPL Zone Day-Ahead Peak Mini Financial Futures - 5SMW (PXFQ)

375B NFX PJM DPL Zone Day-Ahead Peak Mini Financial Futures - IMW (PXOQ)

376 NFX PJM DPL Zone Day-Ahead Off-Peak Financial Futures (PXDQ)

376A NFX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh
(PXTQ)

376B NFX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - 5SMWh
(PXIQ)

376C NFX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - 1IMWh
(PXNQ)

377 NFX ISO-NE North East Massachusetts Zone Day-Ahead Peak Financial
Futures (AASQ)

377A NFEX ISO-NE North East Massachusetts Zone Day-Ahead Peak Mini Financial
Futures - 5SMW (AAFQ)

377B NFEX ISO-NE North East Massachusetts Zone Day-Ahead Peak Mini Financial
Futures - IMW (AAQQ)

378 NFEX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Financial
Futures (AATQ)

378A NFX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini
Financial Futures - 25MWh (AAWQ)

378B NFX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini
Financial Futures - 5SMWh (AAIQ)

378C NFX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini
Financial Futures - IMWh (AANQ)

379 NFX ISO-NE Maine Zone Day-Ahead Peak Financial Futures (IEBQ)

379A NFX ISO-NE Maine Zone Day-Ahead Peak Mini Financial Futures - 5SMW
(IEFQ)

379B NFX ISO-NE Maine Zone Day-Ahead Peak Mini Financial Futures - 1MW
(IEQQ)

380 NFX ISO-NE Maine Zone Day-Ahead Off-Peak Financial Futures (IEDQ)

380A NFX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (IETQ)

380B NFEX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures - 5SMWh

(IE1Q)




SR-NFX-2018-44

Exhibit A

Page 3

CHAPTER | PRODUCT NAME AND SYMBOL

380C NEX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures - 1MWh
(IENQ)

381 NFEX ISO-NE Rhode Island Zone Day-Ahead Peak Financial Futures (RIYQ)

381A NFX ISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures -
5MW (RIFQ)

381B NFX ISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures -
1MW (RIOQ)

382 NFEX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Financial Futures
(RIZQ)

382A NFX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (RITQ)

382B NFX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial Futures -
5MWh (RIIQ)

382C NFX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial Futures -
1MWh (RINQ)

383 NFX ISO-NE New Hampshire Zone Day-Ahead Peak Financial Futures (IHBQ)

383A NFX ISO-NE New Hampshire Zone Day-Ahead Peak Mini Financial Futures -
SMW (IHFQ)

383B NFX ISO-NE New Hampshire Zone Day-Ahead Peak Mini Financial Futures -
1MW (IHOQ)

384 NFEX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Financial Futures
(IHDQ)

384A NFX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial
Futures - 25MWh (IHTQ)

384B NFX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial
Futures - 5SMWh (IHIQ)

384C NFEX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial
Futures - IMWh (IHNQ)

385 NFX MISO Michigan Hub Day-Ahead Peak Financial Futures (MGPQ)

385A NFEX MISO Michigan Hub Day-Ahead Peak Mini Financial Futures - 5SMW
(MGFQ)

385B NFEX MISO Michigan Hub Day-Ahead Peak Mini Financial Futures - 1MW
(MGOQ)

386 NFX MISO Michigan Hub Day-Ahead Off-Peak Financial Futures (MGQQ)

386A NFEX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures -
25MWh (MGTQ)

386B NFX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures -
5MWh (MGIQ)

386C NFX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures -
1MWh (MGNQ)

387 NFX MISO AMIL.BGS6 Day-Ahead Peak Financial Futures (BGFQ)

387A NFX MISO AMIL.BGS6 Day-Ahead Peak Mini Financial Futures - 5SMW

(BGIQ)
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CHAPTER | PRODUCT NAME AND SYMBOL

387B NEX MISO AMIL.BGS6 Day-Ahead Peak Mini Financial Futures - 1MW
(BGNQ)

388 NFEX MISO AMIL.BGS6 Day-Ahead Off-Peak Financial Futures (BBFQ)

388A NEX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures -
25MWh (BBTQ)

388B NEX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures - 5SMWh
(BBIQ)

388C NEX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures - 1IMWh
(BBOQ)

389 NFX MISO Arkansas Hub Day-Ahead Peak Financial Futures (ALPQ)

389A NFEX MISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - 5SMW
(ALI1Q)

389B NFX MISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - 1MW
(ALOQ)

390 NFX MISO Arkansas Hub Day-Ahead Off-Peak Financial Futures (ALFQ)

390A NFX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures -
25MWh (ALTQ)

390B NFX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - 5SMWh
(ALVQ)

390C NFX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - 1IMWh

(ALNQ)

PETROCHEMICALS PRODUCTS - No Change

FERROUS METALS - No Change

TANKER FREIGHT - No Change

DRY FREIGHT - No Change

*hkkkk

Chapter 369. NEX PJM DEOK Zone Day-Ahead Peak Financial Futures (DEPQ)

369.01 Unit of Trading

The unit of trading for one contract is 800 MWh.

369.02 Contract Months

The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,

beginning with the nearest available contract month.

369.03 Prices and Minimum Increments

Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01

per MWh which is equal to $8.00 per contract.




SR-NFX-2018-44
Exhibit A
Page 5

369.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

369.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

369.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly peak locational marginal prices ("LMPs™) for the DEOK Zone
as published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each
Monday through Friday, excluding NERC holidays.t All PIM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

369.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

369.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DEOK on the file. The webpage where the
information is available could change.
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369.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

369.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

369.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 369A. NEFX PJM DEOK Zone Day-Ahead Peak Mini Financial Futures - 5SMW
(DEVQ)

369A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

369A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

369A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

369A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

369A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

369A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly peak locational marginal prices ("LMPs™) for the DEOK Zone
as published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each
Monday through Friday, excluding NERC holidays.t All PIM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DEOK on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

369A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

369A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

369A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

369A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

369A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 369B. NFX PJM DEOK Zone Day-Ahead Peak Mini Financial Futures - 1MW
(DENQ)

369B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

369B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

369B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

369B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

369B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

369B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly peak locational marginal prices ("LMPs™) for the DEOK Zone
as published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each
Monday through Friday, excluding NERC holidays.t All PJM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DEOK on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

369B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

369B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

369B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

369B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

369B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.




SR-NFX-2018-44
Exhibit A
Page 1

Chapter 370. NEX PJM DEOK Zone Day-Ahead Off-Peak Financial Futures (DOFQ)

370.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

370.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

370.03 Prices and Minimum Increments
Prices are guoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

370.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

370.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

370.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DEOK
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJIM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DEOK on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

370.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

370.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

370.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

370.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

370.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 370A. NEX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (DOTQ)

370A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

370A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

370A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

370A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

370A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

370A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DEOK
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DEOK on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

370A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

370A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

370A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

370A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

370A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 370B. NEFX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures -
5MWh (DOI1Q)

370B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

370B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

370B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

370B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

370B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

370B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DEOK
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DEOK on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

370B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

370B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

370B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

370B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

370B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 370C. NEX PJM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures -
1MWh (DOOQ)

370C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

370C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

370C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

370C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

370C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

370C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DEOK
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.2 All PJM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DEOK on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

370C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

370C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

370C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

370C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

370C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 371. NEX PJM DOM Zone Day-Ahead Peak Financial Futures (DOPQ)

371.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

371.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

371.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

371.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

371.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

371.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 1lI, the final settlement price will be equal to the mathematical
average of the day-ahead hourly peak locational marginal prices ("LMPs") for the DOM Zone as
published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each Monday
through Friday, excluding NERC holidays.t All PJIM day-ahead hourly LMPs for the contract
month will be considered final at 5:00 PM EPT on the fifth business day following the last
trading day, and the final settlement price will not be adjusted in the event that PJM adjusts any
LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DOM on the file. The webpage where the
information is available could change.




SR-NFX-2018-44
Exhibit A
Page 2

procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

371.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

371.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

371.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

371.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

371.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AS TO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NFX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJIM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 371A. NEX PJM DOM Zone Day-Ahead Peak Mini Financial Futures - 5SMW
(DOVQ)

371A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

371A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

371A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

371A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

371A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

371A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly peak locational marginal prices ("LMPs™) for the DOM Zone as
published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each Monday
through Friday, excluding NERC holidays.* All PJIM day-ahead hourly LMPs for the contract
month will be considered final at 5:00 PM EPT on the fifth business day following the last
trading day, and the final settlement price will not be adjusted in the event that PJM adjusts any
LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DOM on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

371A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

371A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

371A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

371A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

371A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 371B. NEX PJM DOM Zone Day-Ahead Peak Mini Financial Futures - 1MW
(DONQ)

371B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

371B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

371B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

371B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

371B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

371B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly peak locational marginal prices ("LMPs™) for the DOM Zone as
published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each Monday
through Friday, excluding NERC holidays.* All PJIM day-ahead hourly LMPs for the contract
month will be considered final at 5:00 PM EPT on the fifth business day following the last
trading day, and the final settlement price will not be adjusted in the event that PJM adjusts any
LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DOM on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

371B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

371B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

371B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

371B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

371B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 372. NEX PJM DOM Zone Day-Ahead Off-Peak Financial Futures (DOMOQ)

372.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

372.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

372.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

372.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

372.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

372.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 1ll, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DOM
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJIM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DOM on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

372.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

372.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

372.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

372.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

372.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 372A. NEX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (DOWOQ)

372A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

372A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

372A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

372A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

372A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

372A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DOM
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DOM on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

372A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

372A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

372A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

372A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

372A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 372B. NEX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures -
5MWh (DOEQ)

372B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

372B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

372B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

372B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

372B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

372B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DOM
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DOM on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

372B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

372B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

372B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

372B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

372B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 372C. NEX PJM DOM Zone Day-Ahead Off-Peak Mini Financial Futures -
1MWh (DOUQ)

372C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

372C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

372C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

372C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

372C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

372C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DOM
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.X All PJM day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
PJM adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DOM on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

372C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

372C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

372C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

372C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

372C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 373. NEX PJM PENEL EC Zone Day-Ahead Peak Financial Futures (PZBQO)

373.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

373.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

373.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

373.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

373.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

373.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 1ll, the final settlement price will be equal to the mathematical
average of the day-ahead hourly peak locational marginal prices ("LMPs") for the PENELEC
Zone as published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each
Monday through Friday, excluding NERC holidays.t All PJM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as PENELEC on the file. The webpage where the
information is available could change.
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procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

373.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

373.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

373.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

373.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

373.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AS TO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NFX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJIM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 373A. NEX PJM PENELEC Zone Day-Ahead Peak Financial Futures - 5MW
(PZEQ)

373A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

373A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

373A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

373A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

373A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

373A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly peak locational marginal prices ("LMPs") for the PENELEC
Zone as published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each
Monday through Friday, excluding NERC holidays.t All PIM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as PENELEC on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

373A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

373A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

373A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

373A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

373A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 373B. NEX PJM PENEL EC Zone Day-Ahead Peak Financial Futures - 1MW
(PZNQ)

373B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

373B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

373B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

373B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

373B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

373B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly peak locational marginal prices ("LMPs") for the PENELEC
Zone as published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each
Monday through Friday, excluding NERC holidays.t All PIM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as PENELEC on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

373B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

373B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

373B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

373B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

373B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 374. NEX PJM PENEL EC Zone Day-Ahead Off-Peak Financial Futures (PZDQ)

374.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

374.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

374.03 Prices and Minimum Increments
Prices are guoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

374.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

374.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

374.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 1lI, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the PENELEC
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJIM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as PENELEC on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

374.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

374.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

374.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

374.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

374.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 374A. NEX PJM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (PZTQ)

374A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

374A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

374A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

374A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

374A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

374A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the PENELEC
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as PENELEC on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

374A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

374A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

374A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

374A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

374A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.




SR-NFX-2018-44
Exhibit A
Page 1

Chapter 374B. NEX PJM PENEL EC Zone Day-Ahead Off-Peak Mini Financial Futures -
5MWh (PZUQ)

374B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

374B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

374B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

374B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

374B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

374B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the PENELEC
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday. All PJM day-ahead hourly LMPs for
the contract month will be considered final at 5:00 PM EPT on the fifth business day following
the last trading day, and the final settlement price will not be adjusted in the event that PJM
adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as PENELEC on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

374B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

374B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

374B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

374B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

374B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 374C. NEX PJM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures -
1MWh (PZZQ)

374C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

374C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

374C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

374C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

374C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

374C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the PENELEC
Zone as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.X All PJM day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
PJM adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as PENELEC on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

374C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

374C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

374C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

374C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

374C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 375. NEX PIJM DPL Zone Day-Ahead Peak Financial Futures (PXBQO)

375.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

375.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

375.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

375.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

375.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

375.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section |11, the final settlement price will be equal to the mathematical

average of the day-ahead hourly peak locational marginal prices ("LMPs") for the DPL Zone as
published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each Monday
through Friday, excluding NERC holidays.* All PJIM day-ahead hourly LMPs for the contract
month will be considered final at 5:00 PM EPT on the fifth business day following the last
trading day, and the final settlement price will not be adjusted in the event that PJM adjusts any
LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DPL on the file. The webpage where the
information is available could change.




SR-NFX-2018-44
Exhibit A
Page 2

procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

375.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

375.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

375.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

375.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

375.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AS TO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NFX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJIM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 375A. NEX PJM DPL Zone Day-Ahead Peak Mini Financial Futures - 5MW
(PXEQ)

375A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

375A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

375A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

375A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

375A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

375A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly peak locational marginal prices ("LMPs™) for the DPL Zone as
published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each Monday
through Friday, excluding NERC holidays.* All PJIM day-ahead hourly LMPs for the contract
month will be considered final at 5:00 PM EPT on the fifth business day following the last
trading day, and the final settlement price will not be adjusted in the event that PJM adjusts any
LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DPL on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

375A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

375A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

375A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

375A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

375A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 375B. NEX PJM DPL Zone Day-Ahead Peak Mini Financial Futures - 1MW
(PX0Q)

375B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

375B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

375B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

375B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

375B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

375B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly peak locational marginal prices ("LMPs™) for the DPL Zone as
published by PJM where the peak hours are the hours ending 08:00-23:00 EPT for each Monday
through Friday, excluding NERC holidays.* All PJIM day-ahead hourly LMPs for the contract
month will be considered final at 5:00 PM EPT on the fifth business day following the last
trading day, and the final settlement price will not be adjusted in the event that PJM adjusts any
LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DPL on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

375B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

375B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

375B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

375B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

375B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 376. NEX PIJM DPL Zone Day-Ahead Off-Peak Financial Futures (PXDQ)

376.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

376.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

376.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

376.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

376.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

376.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section |11, the final settlement price will be equal to the mathematical

average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DPL Zone
as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00 EPT
for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-24:00
EPT for each Saturday, Sunday, and NERC holiday.* All PJM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DPL on the file. The webpage where the
information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

376.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

376.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

376.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

376.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

376.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 376A. NEX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (PXTOQ)

376A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

376A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

376A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

376A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

376A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

376A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DPL Zone
as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00 EPT
for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-24:00
EPT for each Saturday, Sunday, and NERC holiday.* All PJM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DPL on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

376A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

376A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

376A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

376A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

376A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 376B. NEX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - 5MWh
(PXI1Q)

376B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

376B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

376B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

376B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

376B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

376B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DPL Zone
as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00 EPT
for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-24:00
EPT for each Saturday, Sunday, and NERC holiday.* All PJM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DPL on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

376B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

376B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

376B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

376B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

376B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 376C. NEX PJM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - 1MWh
(PXNQ)

376C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

376C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

376C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

376C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

376C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

376C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the DPL Zone
as published by PJM where the off-peak hours are the hours ending 01:00-07:00 and 24:00 EPT
for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-24:00
EPT for each Saturday, Sunday, and NERC holiday.* All PJM day-ahead hourly LMPs for the
contract month will be considered final at 5:00 PM EPT on the fifth business day following the
last trading day, and the final settlement price will not be adjusted in the event that PJM adjusts
any LMPs at a later time for any reason.

! As of September 27, 2018, PJM publishes the hourly LMP at the following page on its
website: http://www.pjm.com/markets-and-operations/energy/day-ahead/Impda.aspx. The
respective LMP prices will be listed as DPL on the file. The webpage where the
information is available could change.




SR-NFX-2018-44
Exhibit A
Page 2

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

376C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

376C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

376C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

376C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

376C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR PJM OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR PJIM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND PJM MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY DISCLAIM
ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR ANY DATA
INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
SHALL NFX, ITS AFFILIATES OR PJM HAVE ANY LIABILITY FOR ANY LOST
PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 377. NEX ISO-NE North East Massachusetts Zone Day-Ahead Peak Financial
Futures (AASQ)

377.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

377.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

377.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

377.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.

Trading ceases at 6:00 PM EPT on the last trading day.

377.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

377.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
North East Massachusetts Zone as published by ISO-NE where the peak hours are the hours
ending 8:00-23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE
hourly day-ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the
fifth business day following the last trading day, and the final settlement price will not be
adjusted in the event that ISO-NE adjusts any LMPs at a later time for any reason.

L As of September 27, 2018, 1SO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,

or another successor location. The Location ID for North East Massachusetts Zone is
4008 and it is notated as ".Z.NEMASSBOST" on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

377.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

377.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

377.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

377.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

377.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 377A. NEX ISO-NE North East Massachusetts Zone Day-Ahead Peak Mini
Financial Futures - 5SMW (AAFQ)

377A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

377A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

377A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

377A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.

Trading ceases at 6:00 PM EPT on the last trading day.

377A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

377A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
North East Massachusetts Zone as published by ISO-NE where the peak hours are the hours
ending 8:00-23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE
hourly day-ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the
fifth business day following the last trading day, and the final settlement price will not be
adjusted in the event that ISO-NE adjusts any LMPs at a later time for any reason.

L As of September 27, 2018, 1SO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,

or another successor location. The Location ID for North East Massachusetts Zone is
4008 and it is notated as ".Z.NEMASSBOST" on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

377A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

377A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

377A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

377A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

377A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 377B. NEX ISO-NE North East Massachusetts Zone Day-Ahead Peak Mini
Financial Futures - 1MW (AAOQ)

377B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

377B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

377B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

377B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.

Trading ceases at 6:00 PM EPT on the last trading day.

377B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

377B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
North East Massachusetts Zone as published by ISO-NE where the peak hours are the hours
ending 8:00-23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE
hourly day-ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the
fifth business day following the last trading day, and the final settlement price will not be
adjusted in the event that ISO-NE adjusts any LMPs at a later time for any reason.

L As of September 27, 2018, 1SO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,

or another successor location. The Location ID for North East Massachusetts Zone is
4008 and it is notated as ".Z.NEMASSBOST" on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

377B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

377B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

377B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

377B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

377B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 378. NEX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Financial
Futures (AATQ)

378.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

378.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

378.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

378.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

378.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

378.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the North East
Massachusetts Zone as published by ISO-NE where the off-peak hours are the hours ending
01:00-07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the
hours ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All ISO-NE
day-ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the
fifth business day following the last trading day, and the final settlement price will not be
adjusted in the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for North East Massachusetts Zone is
4008 and it is notated as ".Z.NEMASSBOST" on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

378.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

378.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

378.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

378.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

378.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 378A. NEX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini
Financial Futures - 25MWh (AAWQ)

378A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

378A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

378A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

378A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

378A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

378A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the North East
Massachusetts Zone as published by ISO-NE where the off-peak hours are the hours ending
01:00-07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the
hours ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All ISO-NE
day-ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the
fifth business day following the last trading day, and the final settlement price will not be
adjusted in the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for North East Massachusetts Zone is
4008 and it is notated as ".Z.NEMASSBOST" on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

378A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

378A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

378A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

378A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

378A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 378B. NEX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini
Financial Futures - 5MWh (AAIQ)

378B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

378B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

378B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

378B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

378B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

378B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the North East
Massachusetts Zone as published by ISO-NE where the off-peak hours are the hours ending
01:00-07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the
hours ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All ISO-NE
day-ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the
fifth business day following the last trading day, and the final settlement price will not be
adjusted in the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for North East Massachusetts Zone is
4008 and it is notated as ".Z.NEMASSBOST" on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

378B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

378B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

378B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

378B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

378B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 378C. NEX ISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini
Financial Futures - 1IMWh (AANQ)

378C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

378C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

378C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

378C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

378C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

378C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the North East
Massachusetts Zone as published by ISO-NE where the off-peak hours are the hours ending
01:00-07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the
hours ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All ISO-NE
day-ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the
fifth business day following the last trading day, and the final settlement price will not be
adjusted in the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for North East Massachusetts Zone is
4008 and it is notated as ".Z.NEMASSBOST" on the file. The webpage where the
information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

378C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

378C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

378C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

378C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

378C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 379. NEX ISO-NE Maine Zone Day-Ahead Peak Financial Futures (IEBQ)

379.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

379.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

379.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

379.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.

Trading ceases at 6:00 PM EPT on the last trading day.

379.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

379.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 11, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Maine Zone as published by 1ISO-NE where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays. All ISO-NE hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
ISO-NE adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

L As of September 27, 2018, 1SO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,

or another successor location. The Location ID for Maine Zone is 4001 and it is notated
as ".Z.MAINE" on the file. The webpage where the information is available could

change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

379.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

379.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

379.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

379.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

379.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 379A. NEX ISO-NE Maine Zone Day-Ahead Peak Mini Financial Futures - 5MW
(IEFQ)

379A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

379A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

379A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

379A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.

Trading ceases at 6:00 PM EPT on the last trading day.

379A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

379A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Maine Zone as published by ISO-NE where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays. All ISO-NE hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
ISO-NE adjusts any LMPs at a later time for any reason.

L As of September 27, 2018, 1SO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,

or another successor location. The Location ID for Maine Zone is 4001 and it is notated
as ".Z.MAINE" on the file. The webpage where the information is available could

change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

379A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

379A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

379A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

379A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

379A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 379B. NEX ISO-NE Maine Zone Day-Ahead Peak Mini Financial Futures - 1MW
(IEOCQ)

379B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

379B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

379B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

379B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

379B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

379B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Maine Zone as published by ISO-NE where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays. All ISO-NE hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Maine Zone is 4001 and it is notated
as ".Z.MAINE" on the file. The webpage where the information is available could

change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

379B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

379B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

379B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

379B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

379B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 380. NEFX ISO-NE Maine Zone Day-Ahead Off-Peak Financial Futures (IEDQ)

380.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

380.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

380.03 Prices and Minimum Increments
Prices are guoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

380.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

380.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

380.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Maine
Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-07:00 and
24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours ending
01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.X All 1ISO-NE day-ahead hourly
LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Maine Zone is 4001 and it is notated
as ".Z.MAINE" on the file. The webpage where the information is available could

change.




SR-NFX-2018-44
Exhibit A
Page 2

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

380.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

380.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

380.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

380.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

380.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 380A. NEX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures -
25MWh (IETQ)

380A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

380A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

380A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

380A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

380A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

380A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Maine
Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-07:00 and
24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours ending
01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday. All ISO-NE day-ahead hourly
LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Maine Zone is 4001 and it is notated
as ".Z.MAINE" on the file. The webpage where the information is available could

change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

380A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

380A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

380A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

380A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

380A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 380B. NEX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures -
5MWh (IEIQ)

380B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

380B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

380B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

380B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

380B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

380B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Maine
Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-07:00 and
24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours ending
01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday. All ISO-NE day-ahead hourly
LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Maine Zone is 4001 and it is notated
as ".Z.MAINE" on the file. The webpage where the information is available could

change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

380B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

380B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

380B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

380B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

380B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 380C. NEX ISO-NE Maine Zone Day-Ahead Off-Peak Mini Financial Futures -
1MWh (IENQ)

380C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

380C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

380C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

380C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

380C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

380C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Maine
Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-07:00 and
24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours ending
01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday. All ISO-NE day-ahead hourly
LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Maine Zone is 4001 and it is notated
as ".Z.MAINE" on the file. The webpage where the information is available could

change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

380C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

380C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

380C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

380C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

380C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 381. NEX ISO-NE Rhode Island Zone Day-Ahead Peak Financial Futures (RI1YQ)

381.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

381.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

381.03 Prices and Minimum Increments
Prices are guoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

381.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

381.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

381.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NEX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Rhode Island Zone as published by ISO-NE where the peak hours are the hours ending 8:00-
23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE hourly day-
ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business
day following the last trading day, and the final settlement price will not be adjusted in the event
that ISO-NE adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Rhode Island is 4005 and it is notated
as ".Z.RHODEISLAND" on the file. The webpage where the information is available

could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

381.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

381.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

381.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

381.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

381.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 381A. NEX ISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures -
5MW (RIFQ)

381A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

381A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

381A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

381A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

381A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

381A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Rhode Island Zone as published by ISO-NE where the peak hours are the hours ending 8:00-
23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE hourly day-
ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business
day following the last trading day, and the final settlement price will not be adjusted in the event
that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Rhode Island is 4005 and it is notated
as ".Z.RHODEISLAND" on the file. The webpage where the information is available

could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

381A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

381A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

381A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

381A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

381A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 381B. NEFX ISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures -
1MW (RIOQ)

381B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

381B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

381B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

381B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

381B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

381B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Rhode Island Zone as published by ISO-NE where the peak hours are the hours ending 8:00-
23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE hourly day-
ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business
day following the last trading day, and the final settlement price will not be adjusted in the event
that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Rhode Island is 4005 and it is notated
as ".Z.RHODEISLAND" on the file. The webpage where the information is available

could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

381B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

381B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

381B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

381B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

381B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 382. NFX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Financial Futures
(R1ZQ)

382.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

382.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

382.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

382.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

382.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

382.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical

average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the Rhode
Island Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-07:00
and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All 1ISO-NE day-
ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Rhode Island is 4005 and it is notated
as ".Z.RHODEISLAND" on the file. The webpage where the information is available

could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

382.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

382.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

382.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

382.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

382.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 382A. NEX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial
Futures - 25MWh (RITQ)

382A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

382A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

382A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

382A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

382A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

382A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the Rhode
Island Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-07:00
and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All 1ISO-NE day-
ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Rhode Island is 4005 and it is notated
as ".Z.RHODEISLAND" on the file. The webpage where the information is available

could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

382A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

382A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

382A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

382A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

382A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 382B. NFX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial
Futures - 5MWh (RI1Q)

382B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

382B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

382B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

382B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

382B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

382B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the Rhode
Island Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-07:00
and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All 1ISO-NE day-
ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Rhode Island is 4005 and it is notated
as ".Z.RHODEISLAND" on the file. The webpage where the information is available

could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

382B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

382B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

382B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

382B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

382B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 382C. NEX ISO-NE Rhode Island Zone Day-Ahead Off-Peak Mini Financial
Futures - IMWh (RINQ)

382C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

382C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

382C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

382C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

382C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

382C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the Rhode
Island Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-07:00
and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All 1ISO-NE day-
ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for Rhode Island is 4005 and it is notated
as ".Z.RHODEISLAND" on the file. The webpage where the information is available

could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

382C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

382C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

382C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

382C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

382C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 383. NEFX ISO-NE New Hampshire Zone Day-Ahead Peak Financial Futures
(IHBQ)

383.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

383.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

383.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

383.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

383.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

383.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
New Hampshire Zone as published by 1ISO-NE where the peak hours are the hours ending 8:00-
23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE hourly day-
ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business
day following the last trading day, and the final settlement price will not be adjusted in the event
that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for New Hampshire is 4002 and it is
notated as ".Z.NEWHAMPSHIRE" on the file. The webpage where the information is
available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

383.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

383.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

383.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

383.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

383.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.




SR-NFX-2018-44
Exhibit A
Page 1

Chapter 383A. NEX ISO-NE New Hampshire Zone Day-Ahead Peak Mini Financial
Futures - 5SMW (IHFQ)

383A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

383A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

383A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

383A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

383A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

383A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
New Hampshire Zone as published by 1ISO-NE where the peak hours are the hours ending 8:00-
23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE hourly day-
ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business
day following the last trading day, and the final settlement price will not be adjusted in the event
that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for New Hampshire is 4002 and it is
notated as ".Z.NEWHAMPSHIRE" on the file. The webpage where the information is
available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

383A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

383A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

383A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

383A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

383A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 383B. NEX ISO-NE New Hampshire Zone Day-Ahead Peak Mini Financial
Futures - IMW (IHOQ)

383B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

383B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

383B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

383B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

383B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

383B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
New Hampshire Zone as published by 1ISO-NE where the peak hours are the hours ending 8:00-
23:00 for each Monday through Friday, excluding NERC holidays.* All ISO-NE hourly day-
ahead LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business
day following the last trading day, and the final settlement price will not be adjusted in the event
that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for New Hampshire is 4002 and it is
notated as ".Z.NEWHAMPSHIRE" on the file. The webpage where the information is
available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

383B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

383B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

383B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

383B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

383B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 384. NEX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Financial Futures
(IHDQ)

384.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

384.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

384.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

384.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

384.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

384.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the New
Hampshire Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-
07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All 1ISO-NE day-
ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for New Hampshire is 4002 and it is
notated as ".Z.NEWHAMPSHIRE" on the file. The webpage where the information is
available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

384.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

384.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

384.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

384.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

384.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 384A. NEX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial
Futures - 25MWh (IHTQ)

384A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

384A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

384A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

384A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

384A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

384A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the New
Hampshire Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-
07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All 1ISO-NE day-
ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for New Hampshire is 4002 and it is
notated as ".Z.NEWHAMPSHIRE" on the file. The webpage where the information is
available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

384A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

384A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

384A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

384A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

384A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 384B. NEX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial
Futures - 5MWh (IHI1Q)

384B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

384B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

384B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

384B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

384B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

384B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the New
Hampshire Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-
07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All 1ISO-NE day-
ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for New Hampshire is 4002 and it is
notated as ".Z.NEWHAMPSHIRE" on the file. The webpage where the information is
available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

384B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

384B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

384B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

384B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

384B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 384C. NEX ISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial
Futures - IMWh (IHNO)

384C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

384C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

384C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

384C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

384C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

384C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the New
Hampshire Zone as published by ISO-NE where the off-peak hours are the hours ending 01:00-
07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.* All 1ISO-NE day-
ahead hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that ISO-NE adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, ISO-NE publishes the hourly LMP at the following page on
its website: http://www.iso-ne.com/isoexpress/web/reports/pricing/-/tree/Imps-da-hourly ,
or another successor location. The Location ID for New Hampshire is 4002 and it is
notated as ".Z.NEWHAMPSHIRE" on the file. The webpage where the information is
available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

384C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

384C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

384C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

384C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

384C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR ISO-NE OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS
TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND ISO-NE MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR ISO-NE HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 385. NFX MISO Michigan Hub Day-Ahead Peak Financial Futures (MGPQO)

385.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

385.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

385.03 Prices and Minimum Increments
Prices are guoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

385.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.

Trading ceases at 6:00 PM EPT on the last trading day.

385.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

385.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NEX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Michigan Hub as published by MISO where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays.X All MISO hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as MICHIGAN.HUB on the file. The web page
where the information is available could change.
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procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

385.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

385.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

385.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

385.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

385.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NEX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AS TO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NFX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 385A. NEX MISO Michigan Hub Day-Ahead Peak Mini Financial Futures - 5SMW
(MGFQ)

385A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

385A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

385A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

385A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

385A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

385A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Michigan Hub as published by MISO where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays. All MISO hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as MICHIGAN.HUB on the file. The web page
where the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

385A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

385A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

385A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

385A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

385A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 385B. NFX MISO Michigan Hub Day-Ahead Peak Mini Financial Futures - 1MW
(MGOQ)

385B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

385B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

385B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

385B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

385B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

385B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Michigan Hub as published by MISO where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays.X All MISO hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as MICHIGAN.HUB on the file. The web page
where the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

385B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

385B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

385B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

385B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

385B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 386. NEFX MISO Michigan Hub Day-Ahead Off-Peak Financial Futures (MGOQ)

386.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

386.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

386.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

386.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

386.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

386.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Michigan
Hub as published by MISO where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.X All MISO day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as MICHIGAN.HUB on the file. The web page
where the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

386.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

386.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

386.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

386.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

386.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 386A. NEX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures -
25MWh (MGTOQ)

386A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

386A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

386A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

386A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

386A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

386A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the Michigan
Hub as published by MISO where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.* All MISO day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as MICHIGAN.HUB on the file. The web page
where the information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

386A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

386A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

386A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

386A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

386A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 386B. NFX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures -
5MWh (MGIQ)

386B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

386B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

386B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

386B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

386B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

386B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the Michigan
Hub as published by MISO where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.* All MISO day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as MICHIGAN.HUB on the file. The web page
where the information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

386B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

386B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

386B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

386B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

386B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 386C. NEX MISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures -
1MWh (MGNQ)

386C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

386C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

386C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

386C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

386C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

386C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the Michigan
Hub as published by MISO where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.* All MISO day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as MICHIGAN.HUB on the file. The web page
where the information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

386C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

386C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

386C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

386C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

386C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 387. NEX MISO AMIL.BGS6 Day-Ahead Peak Financial Futures (BGFQ)

387.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

387.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

387.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

387.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

387.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

387.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 11, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
AMIL.BGS6 Hub as published by MISO where the peak hours are the hours ending 8:00-23:00
for each Monday through Friday, excluding NERC holidays.* All MISO hourly day-ahead
LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as AMIL.BGS6 on the file. The web page where
the information is available could change.
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procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

387.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

387.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

387.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

387.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

387.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NEX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AS TO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NFX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 387A. NEX MISO AMIL.BGS6 Day-Ahead Peak Mini Financial Futures - 5SMW
(BGIQ)

387A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

387A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

387A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

387A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

387A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

387A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
AMIL.BGS6 Hub as published by MISO where the peak hours are the hours ending 8:00-23:00
for each Monday through Friday, excluding NERC holidays. All MISO hourly day-ahead
LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as AMIL.BGS6 on the file. The web page where
the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

387A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

387A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

387A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

387A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

387A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 387B. NEX MISO AMIL.BGS6 Day-Ahead Peak Mini Financial Futures - 1MW
(BGNQ)

387B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

387B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

387B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

387B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

387B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

387B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
AMIL.BGS6 Hub as published by MISO where the peak hours are the hours ending 8:00-23:00
for each Monday through Friday, excluding NERC holidays. All MISO hourly day-ahead
LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as AMIL.BGS6 on the file. The web page where
the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

387B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

387B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

387B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

387B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

387B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 388. NFX MISO AMIL.BGS6 Day-Ahead Off-Peak Financial Futures (BBFQ)

388.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

388.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

388.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

388.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

388.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

388.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 1ll, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the
AMIL.BGS6 Hub as published by MISO where the off-peak hours are the hours ending 01:00-
07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.t All MISO day-ahead
hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as AMIL.BGS6 on the file. The web page where
the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

388.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

388.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

388.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

388.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

388.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 388A. NEX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures -
25MWh (BBTOQ)

388A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

388A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

388A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

388A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

388A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

388A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the
AMIL.BGS6 Hub as published by MISO where the off-peak hours are the hours ending 01:00-
07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.-* All MISO day-ahead
hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as AMIL.BGS6 on the file. The web page where
the information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

388A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

388A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

388A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

388A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

388A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 388B. NFX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures -
5MWh (BBIQ)

388B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

388B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

388B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

388B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

388B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

388B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the
AMIL.BGS6 Hub as published by MISO where the off-peak hours are the hours ending 01:00-
07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.-* All MISO day-ahead
hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as AMIL.BGS6 on the file. The web page where
the information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

388B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

388B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

388B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

388B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

388B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 388C. NEX MISO AMIL.BGS6 Day-Ahead Off-Peak Mini Financial Futures -
1MWh (BBOOQ)

388C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

388C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

388C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

388C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

388C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

388C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs™) for the
AMIL.BGS6 Hub as published by MISO where the off-peak hours are the hours ending 01:00-
07:00 and 24:00 EPT for each Monday through Friday, excluding NERC holidays; and the hours
ending 01:00-24:00 EPT for each Saturday, Sunday, and NERC holiday.-* All MISO day-ahead
hourly LMPs for the contract month will be considered final at 5:00 PM EPT on the fifth
business day following the last trading day, and the final settlement price will not be adjusted in
the event that MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as AMIL.BGS6 on the file. The web page where
the information is available could change.




SR-NFX-2018-44
Exhibit A
Page 2

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

388C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

388C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

388C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

388C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

388C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.




SR-NFX-2018-44
Exhibit A
Page 1

Chapter 389. NEFX MISO Arkansas Hub Day-Ahead Peak Financial Futures (ALPQO)

389.01 Unit of Trading
The unit of trading for one contract is 800 MWh.

389.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

389.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $8.00 per contract.

389.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.

Trading ceases at 6:00 PM EPT on the last trading day.

389.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

389.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 11, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Arkansas Hub as published by MISO where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays.t All MISO hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as ARKANSAS.HUB on the file. The web page
where the information is available could change.
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procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

389.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

389.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

389.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

389.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

389.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NEX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AS TO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NFX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 389A. NEX MISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - 5SMW
(ALI1Q)

389A.01 Unit of Trading
The unit of trading for one contract is 80 MWh.

389A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

389A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.80 per contract.

389A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

389A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

389A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Arkansas Hub as published by MISO where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays. All MISO hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as ARKANSAS.HUB on the file. The web page
where the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

389A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

389A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

389A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

389A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

389A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 389B. NFX MISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - 1MW
(ALOQ)

389B.01 Unit of Trading
The unit of trading for one contract is 16 MWh.

389B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

389B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.16 per contract.

389B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

389B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

389B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price shall be equal to the
mathematical average of the day-ahead hourly peak locational marginal prices (“LMPs”) for the
Arkansas Hub as published by MISO where the peak hours are the hours ending 8:00-23:00 for
each Monday through Friday, excluding NERC holidays. All MISO hourly day-ahead LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as ARKANSAS.HUB on the file. The web page
where the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

389B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

389B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

389B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

389B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

389B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 390. NEFX MISO Arkansas Hub Day-Ahead Off-Peak Financial Futures (ALFQ)

390.01 Unit of Trading
The unit of trading for one contract is 50 MWh.

390.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

390.03 Prices and Minimum Increments
Prices are qguoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.50 per contract.

390.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

390.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

390.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section Ill, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Arkansas
Hub as published by MISO where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.X All MISO day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as ARKANSAS.HUB on the file. The web page
where the information is available could change.
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reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

390.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

390.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

390.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

390.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

390.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO OR ITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 390A. NEX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures -
25MWh (ALTO)

390A.01 Unit of Trading
The unit of trading for one contract is 25 MWh.

390A.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

390A.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.25 per contract.

390A.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

390A.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

390A.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Arkansas
Hub as published by MISO where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.* All MISO day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as ARKANSAS.HUB on the file. The web page
where the information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

390A.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

390A.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

390A.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

390A.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

390A.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 390B. NEFX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures -
5MWh (ALVQO)

390B.01 Unit of Trading
The unit of trading for one contract is 5 MWh.

390B.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

390B.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.05 per contract.

390B.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

390B.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

390B.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Arkansas
Hub as published by MISO where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.* All MISO day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as ARKANSAS.HUB on the file. The web page
where the information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

390B.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

390B.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

390B.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

390B.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

390B.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Chapter 390C. NEX MISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures -
1MWh (ALNQ)

390C.01 Unit of Trading
The unit of trading for one contract is 1 MWh.

390C.02 Contract Months
The Exchange may list for trading up to 120 consecutive or non-consecutive monthly contracts,
beginning with the nearest available contract month.

390C.03 Prices and Minimum Increments
Prices are quoted in U.S. dollars and cents per MWh. The minimum trading increment is $0.01
per MWh which is equal to $0.01 per contract.

390C.04 Last Trading Day
Trading for a particular contract month terminates on the last business day of the contract month.
Trading ceases at 6:00 PM EPT on the last trading day.

390C.05 Final Settlement Date

The final settlement date for any contract month shall be the seventh business day on which the
Clearing Corporation is open for settlement following the last trading day for that contract
month. On the final settlement date the Clearing Corporation shall effect the final variation
payment to be made on each contract.

390C.06 Final and Daily Settlement and Settlement Prices
(a) Final settlement for contracts held to their maturity date is by cash settlement in U.S. dollars.

(b) Pursuant to Chapter V, Section 111, the daily settlement prices will be determined by NFX
using price data from a number of sources including, spot, forward and derivative markets for
both physical and financial products.

(c) Pursuant to Chapter V, Section 111, the final settlement price will be equal to the mathematical
average of the day-ahead hourly off-peak locational marginal prices ("LMPs") for the Arkansas
Hub as published by MISO where the off-peak hours are the hours ending 01:00-07:00 and 24:00
EPT for each Monday through Friday, excluding NERC holidays; and the hours ending 01:00-
24:00 EPT for each Saturday, Sunday, and NERC holiday.* All MISO day-ahead hourly LMPs
for the contract month will be considered final at 5:00 PM EPT on the fifth business day
following the last trading day, and the final settlement price will not be adjusted in the event that
MISO adjusts any LMPs at a later time for any reason.

! As of September 27, 2018, MISO publishes the hourly LMP at the following page on its
website: https://www.misoenergy.org/Library/MarketReports/Pages/MarketReports.aspx,
The respective LMP prices will be listed as ARKANSAS.HUB on the file. The web page
where the information is available could change.
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(d) If the daily settlement price described in (b) above is unavailable the Exchange may in its
sole discretion establish a daily settlement price that it deems to be a fair and reasonable
reflection of the market. If the final settlement price is not available or the normal settlement
procedure cannot be utilized due to a trading disruption or the other unusual circumstance, the
final settlement price will be determined in accordance with the Rules and By-Laws of the
Clearing Corporation.

390C.07 Trading Algorithm
Pursuant to Chapter 1V, Section 5, the trading system shall execute orders within the trading
system pursuant to the price-time priority order execution algorithm.

390C.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter 1V, Section 10, block trades shall be permitted with a minimum quantity
threshold of 5 Contracts and the Reporting Window shall be 15 Minutes.

390C.09 Order Price Limit Protection
Pursuant to Chapter 1V, Section 8, the Order Price Limits shall be $2.00 above and $2.00 below
the Reference Price as defined in Chapter 1V, Section 8.

390C.10 Non-Reviewable Range
For purposes of Chapter V, Section 5, the non-reviewable range shall be from $2.00 above to
$2.00 below the true market price for the Contract as set forth in the Exchange's Error Trade

Policy.

390C.11 Disclaimer

NEITHER NASDAQ FUTURES, INC. ("NFX"), ITS AFFILIATES NOR MISO ORITS
AFFILIATES GUARANTEES THE ACCURACY NOR COMPLETENESS OF THE PRICE
ASSESSMENT OR ANY OF THE DATA INCLUDED THEREIN. NFX, ITS AFFILIATES
OR MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, ASTO THE RESULTS TO
BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE PRICE
ASSESSMENT, TRADING AND/OR CLEARING BASED ON THE PRICE ASSESSMENT,
OR ANY DATA INCLUDED THEREIN IN CONNECTION WITH THE TRADING AND/OR
CLEARING OF THE CONTRACT, OR, FOR ANY OTHER USE. NEX, ITS AFFILIATES
AND MISO MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A
PARTICULAR PURPOSE OR USE WITH RESPECT TO THE PRICE ASSESSMENT OR
ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN
NO EVENT SHALL NFX, ITS AFFILIATES OR MISO HAVE ANY LIABILITY FOR ANY
LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES
(INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH
DAMAGES.
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Appendix A Ticker | Contract |  Unit of Balance | Reporting | Equivalent | Equivalent Leg | Spot-Month Aggregate | Aggregate Into Futures Equivalents) Leg Equivalent Leg
Chapter # [Contract Name Symbol Size Trading Type Settlement Group Contract Level Leg (1) 2 Into Ratio Leg (1) Ratio Leg (2) Equivalents) (1)/Leg (2) Initial Spot-Month Limit Effective Date (1)
Oil and Refined Products
101 NFX Brent Crude Financial Futures (BFQ) srQ 1000 Bareels Futures Financially Settled Futures oi 3 srQ 4,000 Close of trading 3 business days prior to last trading day of the contract BrQ
101A  NFXBrent Ist Line Financial Futures (18Q) 18Q 1000 Barrels Futures Financially Settled Futures oi v s sFQ 118a:18FQ 4,000 For BFQ: Close of trading 3 business days prior to last trading day o the contract BrQ
1018 NPXBrent 1st Line Mini Financial Futures (IMMQ) mMma 100 garrels Futures Financially Settled Futures oi v s sFQ 10MMQ: 18FQ 4,000 For BFQ Close of trading 3 business days prio to last trading day of the contract BrQ
102 NFX Options on NFX Brent Crude Financial Futures (BCQ) 8ca 1000 Barrels Am. Option Exercises into Financial Futures oi 2 sFQ 18cQ:18FQ 4,000 For BFQ Close of trading 3 business days prio to last trading day of the contract BrQ
103 NFXWTI Crude Ol Financial Futures (CLQ) aa 1000 Barrels Futures Financially Settled Futures oi 350 aa 3,000 Close of trading 3 business days prior to last trading day of the contract aa
103A  NFXWTICrude Ofl Penultimate Financial Futures (TQ) T 1000 Bareels Futures Financially Settled Futures oi 350 T 3000 Close of trading 3 business days prior to last trading day of the contract T
1038 NPXWTI 15t Line Financial Futures (RTIQ) wTIQ 1000 Bareels Futures Financially Settled Futures oi v 350 aa 1RTIAQ:1ClQ 3,000 For CLQ: Close of trading 3 business days prior to last trading day of the contract aa
103 NPXWTI 1t Line Mini Financial Futures (RMMQ) RMMQ 100 Barrels Futures Financially Settled Futures oi v 350 aa 10RMMQ: 1ClQ 3,000 For CLQ: Close of trading 3 business days prior to last trading day of the contract aa
1030 NFXOptions on NFX WTI Ist Line Financial Futures (TIQ) Ta 1000 Barrels Futures Exercises into Financial Futures oi v 350 aa 1T 10 3,000 For CLQ; Close of trading 3 business days prior to last trading day of the contract aa
104A  NFXOptions on NFX WTI Crude Oil Penultimate Financial Futures (TOQ) 00 1000 Bareels Am. Option Exercises into Financial Futures oi 350 @ 1100:17Q 3000 For TQ: Close of trading 3 business days prior o lat trading day of the contract T
105 NFX Low Sulphur Gasoil Financial Futures (GOQ) Goa 100 Metrictons Futures Financially Settled Futures Refined Products s Goa 15,000 Close of trading 3 business days prior to last trading day of the contract coa
105A  NFXLow Sulphur Gasoil1st Line Financial Futures (ULAQ) v 100 Metrictons Futures Financially Settled Futures Refined Products v 2 Goa 1UlAQ:160Q 15,000 For 60Q: Close of trading 3 business days prior tolas trading day of the contract coa
1058 NPX Gasoil Crack Financial Futures (in BBLS) - Low Sulphur Gasoil 15t Line v Brent 1st Line (GZQ) cza 1000 Barrels Futures Financially Settled Futures Refined Products v s Goa srQ 7.45620:1060Q 1670:-187Q 15,000/4,000  For GOQ: Close of trading 3 business days prior o last trading day of the contract and for BFQ: Close of trading 3 business days prior to lat trading day of the contract coa
106 NFX Heating Ol Financial Futures (HOQ) HoQ 4200 Gallons Futures Financially Settled Futures Refined Products 250 HoQ 1,000 Close o trading 3 business days prior to last trading day of the contract Hoa
106A  NFXHeating Oil Penultimate Financial Futures (0Q) oa 4200 Gallons Futures Financially Settled Futures Refined Products 250 oa 1,000 Close of trading 3 business days prior to last trading day of the contract oa
1068 NPX Heating Oi 15t ine Financial Futures (HOFQ) HorFQ 42000 Gallons Futures Financially Settled Futures Refined Products v 250 HoQ 1HOFQ:1HOQ 1,000 For HOQ: Close of trading 3 business days prior to last trading day of the contract Hoa
106C  NPXOptions on NFX Heating Oil Penultimate Financial Futures (00Q) ooa 4200 Gallons Am. Option Exercises into Financial Futures Refined Products 250 oa 1000:10Q 1,000 Close of trading 3 business days prior to last trading day of the contract oa
107 NFX RBOB Gasoline Financial Futures (RBQ) RsQ 4200 Gallons Futures Financially Settled Futures Refined Products 150 R8Q 1,000 Close of trading 3 business days prior to last trading day of the contract RBQ
1074 NFXRBOB Gasoline Penultimate Financial Futures (RQ) R 4200 Gallons Futures Financially Settled Futures Refined Products 150 R 1,000 Close of trading 3 business days prior to last trading day of the contract [
1078 NPXRBOB Gasoline 1t Line Financial Futures (RBSQ) RBSQ 42000 Gallons Futures Financially Settled Futures Refined Products v 2 R8Q 1R85Q: RBQ 1,000 For RBQ: Close of trading 3 business days prior to lat trading day of the contract RBQ.
107C NPXGasoline Crack Financial Futures (in BBLS) - RBOB Gasoline 1t Line vs Brent st Line (RBRQ) RBRQ 1000 Barrels Futures Financially Settled Futures Refined Products v 25 R8Q srQ 1R8RQ: 1RBQ 1RBRQ; -1 8FQ 1000/4,000  For RBQ: Close of trading 3 business days prior to last trading day of the contract and for BFQ: Close of trading 3 business days prio to last rading day of the contract RBQ.
107 NEX e line Penultimate Financial Futures (ROQ) roQ 4200 Gallons Am. Option Exercisesinto Financial Futures Refined Products 150 R 1R0Q;:1RQ 1,000 Close of trading 3 business days prior to last trading day of the contract RQ
108 NFX Fuel Oil 3.5% FOB Rotterdam Barges Financial Futures (BARQ) 8aRQ 1000 Metrictons Futures Financially Settled Futures Refined Products v » BARQ 500 Close of trading 3 business days prior to last trading day of the contract 8aRQ
109 NFX Fuel Ol 3.5% FOB MED Cargoes Financial Futures (FOMQ Foma 1000 Metrictons Futures Financially Settled Futures Refined Products v 3 Foma 150 Close of trading 3 business days prior to last trading day of the contract Foma
110 NFX Fuel Oil 380 CST Singapore Financial Futures (SY5Q) svsa 1000 Metrictons Futures Financially Settled Futures Refined Products v 3 svsa 500 Close of trading 3 business days prior to last trading day of the contract svsa
m NFX Fuel Oil 180 CST Singapore Financial Futures (5250) szsa 1000 Metrictons Futures Financially Settled Futures Refined Products v 3 szsa 500 Close of trading 3 business days prior to last trading day of the contract szsa
12 NFX Fuel Ofl Diff - NFX Fuel Ol 380 CST Singapore Financial Futures vs NFX Fuel Ol 3.5% FOB Rotterdam Barges Financial Futures (S15Q) sisq 1000 Metrictons Futures Financially Settled Futures Refined Products v 3 svsa ARG 15150: 15¥5Q 151501 8ARQ 500/500 For SYSQ: Close of trading 3 business days prior to last trading day of the contract and for BARQ: Close of trading 3 business days prior to last trading day of the contract svsa
13 NFX Fuel Ofl Diff - NFX Fuel Ol 180 CST Singapore Financial Futures vs NFX Fuel Oi 380 CST Singapore Financial Futures (STSQ) stsa 1000 Metrictons Futures Financially Settled Futures Refined Products v s szsa svsa 15T5Q:1525Q 15T5Q:-15v5Q 500/500 For SZ50: Close of trading 3 business d tolast trading day of the d for SY5Q: Close of trading 3 business days prior o lat trading day of the contract szsa
Natural Gas
201 NFX Henry Hub Natural Gas Financial Futures -2,500 (NNQ) NNQ 250  MMBW Futures Financially Settled Futures Natural Gas 175 HHQ 4NNQ:1HHQ 1,000 Close of trading 3 business days prior to last trading day of the contract HHQ
202 NFX Henry Hub Natural Gas Penultimate Financia Futures - 2,500 (NPQ) NP 250  MMBw Futures Financially Settled Futures Natural Gas 100 HuQ anpQ:1HUQ 1,000 Close of trading 3 business days prior to last trading day of the contract HuQ
203 NFX Henry Hub Natural Gas Financial Futures -10,000 (HHQ) HHQ 10000 MMB Futures Financially Settled Futures Natural Gas 100 HHQ 1,000 Close of trading 3 business days prior to last trading day of the contract HHQ
204 NFX Henry Hub Natural Gas Penultimate Financial Futures - 10,000 HUQ) HuQ 10000 MMB Futures Financialy Settled Futures Natural Gas 100 HuQ 1,000 Close of trading 3 business days prior to last trading day of the contract HuQ
205 NFX Options on NFX Henry Hub Penultimate Financial Futures - 10,000 (LNQ) wa 10000 MMB Eu. Option Exercisesinto Financial Futures Natural Gas 100 HuQ 1iNQ: 1HUQ 1,000 Close of trading 3 business days prior to last trading day of the contract HuQ
Bower
301 NFX CAISO NP-15 Hub Day-Ahead Off-Peak Financial Futures (ONPQ) onea 3 Muh Futures Financially Settled Futures Power 2 onea 60,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month onea
301A NFXCAISO NP-15 Hub Day-Ahead Off-Peak Mini Financial Futures ~ 5 MWH (ONMQ) onma B Muh Futures Financially Settled Futures Power 25 onea 50NMQ: 10NPQ 60,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month onea
3018 NFXCAISO NP-15 Hub Day-Ahead Off-Peak Mini Financial Futures ~ 1 MWH (ONNQ) onna 1 Mwh Futures Financially Settled Futures Power 2 onea 250NNQ: 1 0NPQ 60,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month onea
302 NFX CAISO NP-15 Hub Day-Ahead Peak Financial Futures (NPMQ) NPMQ 00 Muh Futures Financially Settled Futures Power 3 NPMQ 4,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month NPMQ
3024 NFXCAISO NP-15 Hub Day-Ahead Peak Mini Financial Futures ~ 5 MW (NPNQ) NPNQ Y Mwh Futures Financially Settled Futures Power 3 NPMQ SNPNQ: 1NPMQ 4,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month NPMQ
3028 NFXCAISO NP-15 Hub Day-Ahead Peak Mini Financial Futures ~ 1 MW (NPPQ) NPPQ 16 Mwh Futures Financially Settled Futures Power 3 NPMQ 25NPPQ: 1NPMQ 4,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month NPMQ
303 NFX CAISO SP-15 Hub Day-Ahead Off-Peak Financial Futures (OFPQ) orpa s Mwh Futures Financially Settled Futures Power s orra 95,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month orpa
303A  NFXCAISO SP-15 Hub Day-Ahead Off-Peak Mini Fnancial Futures — 5 MWH (OFMQ) orma B Muh Futures Financially Settled Futures Power s orra 50FMQ:10FPQ 95,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month orpa
3038 NFXCAISO SP-15 Hub Day-Ahead Off-Peak Mini Financial Futures — 1 MWH (OFNQ) ofna 1 Mwh Futures Financially Settled Futures Power 3 orra 250FNQ:10FPQ 95,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month orpa
304 NFX CAISO SP-15 Hub Day-Aead Peak Financial Futures (SPMQ) sPma 400 Mwh Futures Financially Settled Futures Power 3 sema 6000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month sma
304A  NFXCAISO SP-15 Hub Day-Ahead Peak Mini Financial Futures -5 MW (5PZQ) sza £y Muh Futures Financialy Settled Futures Power 2 sema 55PZQ:15PMQ 6000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month soma
3048 NFXCAISO SP-15 Hub Day-Ahead Peak Mini Financial Futures - 1 MW (SPVQ) sva 16 Mwh Futures Financially Settled Futures Power 2 sema 255PvQ: 15PMQ 6000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month sma
305 NFXISO-NE Massachusetts Hub Day-Ahead Off-Peak Financial Futures (NOPQ) noPQ 50 Muh Futures Financially Settled Futures Power 25 Nopa 45,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month norQ
305A  NFXISO-NE Massachusetts Hub Day-Ahead Off-Peak Mini Financial Futures ~ 5 MWH (NOMQ) Noma B Muh Futures Financially Settled Futures Power 2 Nopa 10NOMQ: 1NOPQ 45,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month nora
3058 NFXISO-NE Massachusetts Hub Day-Ahead Off-Peak Mini Financal Futures ~ 1MWH (NONQ) nona 1 Muh Futures Financialy Settled Futures Power 25 nopa S0NONQ: 1NOPQ 45,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month norQ
30SC  NFXISO-NE Massachusetts Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh (NOLQ) nola 2 Muh Futures Financially Settled Futures Power 25 NoPaQ 2NoLa: 1NoPa 45,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month norQ
306 NFXISO-NE Massachusetts Hub Day-Ahead Peak Financial Futures (NEPQ) NEPQ 800 Muh Futures Financially Settled Futures Power 3 NEPQ 3,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month NEPQ
306A  NFXISONE Massachusetts Hub Day-Ahead Peak Mini Financial Futures ~ 5 MW (NMMQ) NMMQ 1y Mwh Futures Financialy Settled Futures Power 2 NEPQ 10NMMQ: 1 NEPQ 3,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month NEPQ
3068 NFXISONE Massachusetts Hub Day-Ahead Peak Mini Financial Futures - 1 MW (NEMQ) NEvQ 1 Muh Futures Financialy Settled Futures Power 25 NEPQ SONEMQ: 1 NEPQ 3,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month NEPQ
307 NFXMISO Indiana Hub Real-Time Off-Peak Financial Futures (CPOQ) croq 50 Mwh Futures Financially Settled Futures Power 2 cpoa 13,500 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month cpoq
3074 NFXMISO Indiana Hub Real-Time Off-Peak Mini Financial Futures ~ 5 MWH (CPMQ) cPva B Muh Futures Financially Settled Futures Power 25 cpoa 10CPMQ: 1 CPOQ 13,500 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month cpoq
3078 NFXMISO Indiana Hub Real-Time Off-Peak Mini Financial Futures - 1 MWH (CPNQ) cona 1 Mwh Futures Financially Settled Futures Power s cpoa 50CPNQ: 1CPOQ 13,500 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month croq
307 NFXMISO Indiana Hub Real-Time Off-Peak Mini Financial Futures ~ 25MWh (CPXQ) cPxa 5 Mwh Futures Financially Settled Futures Power 3 cpoa 20Px:1cPOQ 13,500 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month croq
308 NFXMISO Indiana Hub Real-Time Peak Financial Futures (CING) ana 800 Mwh Futures Financially Settled Futures Power 2 ana 75 Effective as of the opening of trading on the irst business day when a contract month becomes the first nearby month ana
308A  NFXMISO Indiana Hub Real-Time Peak Mini Financial Futures ~ 5 MW (MCHQ) neHa £y Muh Futures Financially Settled Futures Power s ana 10McHa: 10NQ 75 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month ana
3088 NFXMISO Indiana Hub Real-Time Peak Mini Financial Futures ~ 1 MW (MCGQ) mcsa 16 Muh Futures Financially Settled Futures Power 2 ana 50MCGQ: 1CINQ 875 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month ana
309 NFX PIM AEP Dayton Hub Real-Time Off-Peak Financial Futures (A0DQ) oo 50 Muh Futures Financially Settled Futures Power 2 oo 12,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month AopQ
309A  NFXPIM AEP Dayton Hub Real-Time Off-Peak Mini Financial Futures - 5 MWH (AOMQ) Aoma B Muh Futures Financially Settled Futures Power 2 oo 10A0MQ; 1A0DQ 12,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month o0
3098 NFXPIMAEP Dayton Hub Real-Time Off-Peak Mini Financial Futures ~ IMWH (AONQ) Aona 1 Muh Futures Financially Settled Futures Power 2 oo S0AONQ: 1A0DQ 12,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month Ry
30C  NFXPIM AEP Dayton Hub Real-Time Off-Peak Mini Financial Futures - 25 MWh (AOXQ) Aoxa 3 Muh Futures Financialy Settled Futures Power 2 oo 2A0XQ: 1A00Q 12,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month aopQ
310 NFX PIM AEP Dayton Hub Real-Time Peak Financial Futures (MSOQ) Ms0Q 800 Muh Futures Financially Settled Futures Power 2 Ms0Q 1,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month msoa
310 NFXPIMAEP Dayton Hub Real-Time Peak Mini Financial Futures ~ 5 MW (MSSQ) mssQ £y Muh Futures Financially Settled Futures Power 3 Ms0Q 10MS5Q:1MS0Q 1,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month msoa
3108 NFXPIMAEP Dayton Hub Real-Time Peak Mini Financial Futures ~ 1 MW (MSTQ) wsTa 16 Muh Futures Financially Settled Futures Power 2 Ms0Q SOMSTQ:1Ms0Q 1,000 Effective as of the opening of trading on the first business day when a contract month becomes the first nearby month msoa
31 NFX PIM Northern linois Hub Real-Time Off-Peak Financial Futures (NIOG) nioa 50 Muh Futures Financially Settled Futures Power 3 nioa 40,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month nioa
311A NFXPIM Northern linois Hub Real-Time Off-Peak Mini Financial Futures - 5 MWH (NIMQ) niva 5 Mwh Futures Financially Settled Futures Power s nioa 10NIMQ: 1NI0Q 40,000 Effective as of the opening of trading on the first business day when a contract month becomes the frst nearby month nioa
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3118 NFXPIM Northern linois Hub Real-Time Off-Peak Mini Financial Futures — 1 MWH (NINQ) NING 1 Mwh Futures Financially Settled Futures Power 2 nioQ SONING:1NIOQ 40000 Effective as of trading on the whena becomes month nioQ
311C NFXPIM Northern llinois Hub Real-Time Off-Peak Mini Financial Futures ~ 25MWh (NIXQ) N 25 Mwh Futures Financially Settled Futures Power 2 nioQ 2NXQ: 1Ni0Q 40000 Effective as of trading on the whena becomes month nioQ
312 NFXPIM Northern llinos Hub Real-Time Peak Financial Futures (PNLQ) PN s00 Mwh Futures Financialy Sttled Futures Power 2 prLQ 2500 Effective as of trading on the whena becomes month PNLQ
3124 NFX PJM Northern lllinois Hub Real-Time Peak Mini Financial Futures —5 MW (PNQQ) pPNQQ 80 Mwh Futures Financially Settled Futures Power 25 PNLQ. 10PNQQ: 1 PNLQ. 2,500 Effective as of trading on the whena becomes the first nearby month PNLQ
3128 NFXPIM Northern linois Hub Real-Time Peak Mini Financial Futures — 1 MW (PNPQ) PNPQ 16 Mwh Futures Financially Settled Futures Power 2 enLQ 50PNPQ: 1PNLQ 2500 Effective as of trading on the whena becomes month PNLQ
313 NFX PIM Western Hub Day-Ahead Peak Financial Futures (PICQ) pica. a00 Mwh Futures Financially Settled Futures Power 2 pica 3500 Effective as of trading on the whena becomes month pica
313A  NFXPIM Western Hub Day-Ahead Peak Mini Financial Futures - 5 MW (P1BQ) PIBQ 2 Mwh Futures Financially Settled Futures Power 2 pica 10p18Q: 1PICQ 3500 Effective as of trading on the whena becomes month pica
3138 NFXPIM Western Hub Day-Ahead Peak Mini Financial Futures ~ 1 MW (PLEQ) PEQ 16 Mwh Futures Financialy Sttled Futures Power 2 pica SOPIEQ:1PICQ 3500 Effective as of trading on the whena becomes month pica
314 NFX PJM Western Hub Day-Ahead Off-Peak Financial Futures (PJDQ) PIDQ 50 Mwh Futures Financially Settled Futures Power 25 PIDQ 60,000 Effective as of trading on the whena becomes: month PIDQ
314A  NFXPIM Western Hub Day-Ahead OFf-Peak Mini Financial Futures — 5 MWH (OPBQ) orsq s Mwh Futures Financialy Settled Futures Power 2 PIDQ 100P8Q: 1PI0Q 60,000 Effective as of trading on the whena becomes month PiDQ
3148 NFXPIM Western Hub Day-Ahead OFf-Peak Mini Financial Futures — 1 MWH (OPCQ) orca 1 Mwh Futures Financially Settled Futures Power 2 PIDQ 500pCQ: 1PIDQ 60,000 Effective as of trading on the whena becomes month piDQ
314C  NFXPIM Western Hub Day-Ahead OFf-Peak Mini Fnancial Futures - 25MWh (OPXQ) orxa 25 Mwh Futures Financialy Sttled Futures Power 2 PIDQ 20PxQ:1PIDQ 60,000 Effective as of trading on the whena becomes month piDQ
315 NFX PIM Western Hub Real-Time Off-Peak Financial Futures (OPIQ) oria s0 Mwh Futures Financialy Sttled Futures Power 2 oria 60,000 Effective as of trading on the whena becomes the first nearby month oria
315A. NFX PJM Western Hub Real-Time Off-Peak Mini Financial Futures (OPKQ) - 5 MWH (OPKQ) oPkQ 5 Mwh Futures Financially Settled Futures Power 25 orla 100pPKQ:10PIQ 60,000 Effective as of trading on the whena becomes: month oria
3158 NFXPIM Western Hub Real-Time OFf-Peak Mini Financial Futures — 1 MWH (OPNQ) opna 1 Mwh Futures Financialy Sttled Futures Power 2 oria 500PNQ:10PIQ 60,000 Effective as of trading on the whena becomes month oria
315C  NFXPIM Western Hub Real-Time OFf-Peak Mini Financial Futures - 25MWh (OPLQ) orla 2 Mwh Futures Financially Settled Futures Power 2 oria 20pL0: 10010 60,000 Effective as of trading on the whena becomes month oria
316 NFX PIM Western Hub Real-Time Peak Financial Futures (PIMQ) PIMQ 800 Mwh Futures Financially Sttled Futures Power 2 ey 3,750 Effective as of trading on the whena becomes month pIvMQ
316A  NFXPIM Western Hub Real-Time Peak Mini Financial Futures ~ 5 MW (PMIQ) PMIQ 0 Mwh Futures Financialy Settled Futures Power 2 ey 10PMIQ: 1PIMQ 3,750 Effective as of trading on the whena becomes the first nearby month PIvMQ
3168 NFXPIM Western Hub Real-Time Peak Mini Financial Futures ~ 1 MW (PMIQ) pmiQ 16 Mwh Futures Financialy Settled Futures Power 2 piva S0PMIQ:1PIMQ 3,750 Effective as of trading on the whena becomes month pivMQ
316C NFXOptions on NFX PIM Western Hub Real-Time Peak Financial Futures (PIOQ) pi0Q a00 Mwh Am. Option Exercises into Financial Futures Power 2 piva 1P100: 1 PIMQ, 3,750 Effective as of trading on the whena becomes month pivMQ
316D NFXPIM Western Hub Real-Time Peak One Time Calendar Year Financial Futures (PMXQ) pMXQ 400 Mwh Futures Financialy Settled Futures Power 2 piva 1PMXQ: 05 PIMQ 7,500 Effective as of trading on the whena becomes month pivMa
316E NPXOptions on NFX PIM Western Hub Real-Time Peak One Time Calendar Year Financial Futures (PMQ) PMQ 400 Mwh u. Option Exercises into Financial Futures Power 2 piva 1PMQ:05 PIMQ 7,500 Effective as of trading on the whena becomes month pIvMQ
317 NFX ERCOT North 345 KV Hub Real-Time Peak Financial Futures (ERNQ) ERNG a00 Mwh Futures Financialy Settled Futures Power 2 eRng. 3,000 Effective as of trading on the whena becomes the first nearby month eRNg
3174 NFXERCOT North 345 KV Hub Real-Time Peak Mini Financial Futures - 5 MW (ENMQ) Envia 0 Mwh Futures Financially Settled Futures Power 2 eRng. 10ENMQ: 1 ERNG. 3,000 Effective as of trading on the whena becomes the first nearby month eRna
3178 NFXERCOT North 345 KV Hub Real-Time Peak Mini Financial Futures — 1 MW (ENSQ) Ensa 16 Mwh Futures Financially Sttled Futures Power 2 eRng. SOENSQ: 1ERNQ 3,000 Effective as of trading on the whena becomes month eRng
318 NFX ERCOT Houston 345 KV Hub Real-Time Peak Financial Futures (ERHQ) ERHQ a00 Mwh Futures Financially Settled Futures Power 2 eRHO. 2,000 Effective as of trading on the whena becomes month eRQ
318A  NFXERCOT Houston 345 KV Hub Real-Time Peak Mini Financial Futures - 5 MW (EHMQ) EHMQ 2 Mwh Futures Financialy Settled Futures Power 2 ERHO. 10 EHMQ: 1 ERHO. 2,000 Effective as of trading on the whena becomes month eRQ
3188 NFXERCOT Houston 345 KV Hub Real-Time Peak Mini Financial Futures — 1 MW (EHSQ) EHSQ 16 Mwh Futures Financially Settled Futures Power 2 eRHa. SOEHSQ: 1ERHO. 2,000 Effective as of trading on the whena becomes month eRHQ
319 NFX ERCOT Souith 345 KV Hub Real-Time Peak Financial Futures (ERSQ) £rsQ s00 Mwh Futures Financially Settled Futures Power 2 ersq 825 Effective as of trading on the whena becomes the first nearby month ersa
319A  NFXERCOTSouth 345 KV Hub Real-Time Peak Mini Financial Futures - 5 MW (ESMQ) esva 0 Mwh Futures Financialy Sttled Futures Power 2 ersq 10ESMQ 1 1 ERSQ 825 Effective as of trading on the whena becomes month ers
3198 NFXERCOTSouth 345 KV Hub Real-Time Peak Mini Financial Futures - 1 MW (ESSQ) essq 16 Mwh Futures Financialy Settled Futures Power 2 ersq SOESSQ: 1ERSQ 825 Effective as of trading on the whena becomes month ersa
320 NFX ERCOT West 345 KV Hub Real-Time Peak Financial Futures (ERWQ) erwa a00 Mwh Futures Financially Settled Futures Power 2 ewa 550 Effective as of trading on the whena becomes month erwa
30A  NFXERCOTWest 345 KV Hub Real-Time Peak Mini Financial Futures ~5 MW (EWMQ) ewva 0 Mwh Futures Financially Sttled Futures Power 2 ewa 10EWMQ 1 ERWQ 550 Effective as of trading on the whena becomes month erwa
3208 NFXERCOTWest 345 KV Hub Real-Time Peak Mini Financial Futures ~ 1 MW (EWSQ) ewsq 16 Mwh Futures Financialy Sttled Futures Power 2 ewa SOEWSQ: 1EAWQ 550 Effective as of trading on the whena becomes the first nearby month erwa
321 NFX ERCOT North 345 KV Hub Real-Time OFf-Peak Financial Futures (NEBQ) NEBQ s0 Mwh Futures Financialy Sttled Futures Power 2 NEBQ 52,500 Effective as of trading on the whena becomes month NEBQ
321 NFXERCOT North 345 KV Hub Real-Time Off-Peak Mini Financial Futures - 5 MWH (NHMQ) NHMQ. s Mwh Futures Financialy Settled Futures Power 2 NEBQ 10 NHMQ : 1 NEBQ 52,500 Effective as of trading on the whena becomes month NEBQ
3218 NFXERCOT North 345 KV Hub Real-Time OFf-Peak Mini Financial Futures ~ 1 MWH (NHNQ) NHNQ 1 Mwh Futures Financially Settled Futures Power 2 NEBQ SONHNQ: 1 NEBQ 52,500 Effective as of trading on the whena becomes month NEBQ
321 NFXERCOT North 345 KV Hub Real-Time Off-Peak Mini Weekend 2K16 Financial Futures (XPCQ) xpca a00 Mwh Futures Financially Settled Futures Power 2 NEBQ 00625 XPCQ: 1 NEBQ 52,500 Effective as of trading on the whena becomes month NEBQ
321D NFXERCOT North 345 KV Hub Real-Time Off-Peak Mini Weekend 2X16 Financial Futures - 80 MWh (XPIQ) xPiQ 2 Mwh Futures Financially Sttled Futures Power 2 NEBQ 0,625 XPIQ: 1 NEBQ 52,500 Effective as of trading on the whena becomes month NEsQ
316 NPXERCOT North 345 KV Hub Real-Time Off-Peak Mini Weekend 2X16 Financial Futures - 16MWh (XPMQ) xPMQ 16 Mwh Futures Financially Settled Futures Power 2 NEBQ 3.125XPMQ 1 NEBQ. 52,500 Effective as of trading on the whena becomes month NEBQ
320F  NPXERCOT North 345 KV Hub Real-Time Off-Peak 748 Financial Futures (XPBQ) xpBQ s0 Mwh Futures Financially Settled Futures Power 2 NEBQ 1XPBQ: 1NEBQ 52,500 Effective as of trading on the whena becomes the first nearby month NEsQ
3216 NFXERCOT North 345 KV Hub 7 Financial Q) xprQ s Mwh Futures Financialy Settled Futures Power 2 NEBQ 10XPFQ: 1 NEBQ 52,500 Effective as of trading on the whena becomes month NEsQ
3214 NFXERCOT North 345 KV Hub Real-Time Off-Peak Mini 78 Financial Futures - IMWh (XPOQ) xpoQ 1 Mwh Futures Financially Settled Futures Power 2 NEBQ 50XP0Q: 1 NEBQ 52,500 Effective as of trading on the whena becomes month NEBQ
32 NFX ERCOT Houston 345 KV Hub Real-Time Off-Peak Financial Futures (HEBQ) HeBQ s0 Mwh Futures Financially Settled Futures Power 2 HEBQ. 35,000 Effective as of trading on the whena becomes month HEBQ
3224 NFXERCOT Houston 345 KV Hub Real-Time Off-Peak Mini Financial Futures ~ 5 MWH (HHMQ) HHMQ. s Mwh Futures Financialy Sttled Futures Power 2 HEBQ. 10 HHMQ : 1 HEBQ 35,000 Effective as of trading on the whena becomes month HEBQ
328 NFXERCOT Houston 345 KV Hub Real-Time Off-Peak Mini Financial Futures — 1 MWH (HHNQ) HHNQ 1 Mwh Futures Financialy Sttled Futures Power 2 HEBQ. S0HHNQ : 1 HEBQ 35,000 Effective as of trading on the whena becomes month HEBQ
3220 NFXERCOT Houston 345KV Hub Real-Time OFf-Peak Weekend 2x16 Financial Futures (XPLQ) xpLa a00 Mwh Futures Financialy Settled Futures Power 2 HEBQ. 00625 XPL0 : 1 HEBQ 35,000 Effective as of trading on the whena becomes the first nearby month HEBQ
320 NFXERCOT Houston 345KV Hub Real-Time Off-Peak Mini Weekend 2x16 Financial Futures - 80 MWh (XPHQ) XPHQ 2 Mwh Futures Financialy Settled Futures Power 2 HEBQ. 0625 XPHQ: 1 HEBQ, 35,000 Effective as of trading on the whena becomes the first nearby month HEBQ
326 NPXERCOT Houston 345KV Hub Real-Time Off-Peak Mini Weekend 2¢16 Financia Futures - 16 MWh (XPUQ) XPuQ 16 Mwh Futures Financialy Settled Futures Power 2 HEBQ. 3125 XPUQ: 1 HEBQ. 35,000 Effective as of trading on the whena becomes month HEBQ
322F  NPXERCOT Houston 345KV Hub Real-Time Off-Peak 7X8 Financial Futures (XPKQ) Xpka s0 Mwh Futures Financially Sttled Futures Power 2 HEBQ. 1XPKQ: 1HEBQ, 35,000 Effective as of trading on the whena becomes month HEBQ
326 NFXERCOT Houston 345KV Hub Real-Time OFf-Peak Mini 746 Financial Futures - 5 MWh (XPVQ) xva s Mwh Futures Financialy Settled Futures Power 2 HEBQ. 10XPVQ : 1 HEBQ 35,000 Effective as of trading on the whena becomes month HEBQ
32H  NFXERCOT Houston 345KV Hub Real-Time Off-Peak Mini 748 Financial Futures - 1 MWh (XPNQ) XeNQ. 1 Mwh Futures Financialy Sttled Futures Power 2 HEBQ. SOXPNQ: 1HEBQ 35,000 Effective as of trading on the whena becomes month HEBQ
323 NFX ERCOT Souith 345 KV Hub Real-Time OFf-Peak Financial Futures (SEBQ) sesq s0 Mwh Futures Financialy Sttled Futures Power 2 sea 13,500 Effective as of trading on the whena becomes the first nearby month sesQ
323A  NFXERCOTSouth 345 KV Hub Real-Time Off-Peak Mini Financial utures — 5 MWH (SHMQ) sHvQ B Mwh Futures Financialy Sttled Futures Power 2 sea 105HMQ : 15E8Q 13,500 Effective as of trading on the whena becomes the first nearby month seBQ
3238 NFXERCOTSouth 345 KV Hub Real-Time Off-Peak Mini Financial Futures - 1 MWH (SHNQ) sHNQ. 1 Mwh Futures Financially Settled Futures Power 2 sea S0SHNQ : 1SEBQ 13,500 Effective as of trading on the whena becomes month sesQ
323 NFXERCOTSouth 345KV Hub Real-Time Off-Peak Weekend 2¢16 Financial Futures (YFSQ) visa a00 Mwh Futures Financialy Sttled Futures Power 2 sea 00625 ¥FsQ: 15€8Q 13,500 Effective as of trading on the whena becomes month sesQ
330 NFXERCOTSouth 345KV Hub Real-Time Off-Peak Mini Weekend 216 Financial Futures - 80 MWh (YFIQ) veiQ 0 Mwh Futures Financially Settled Futures Power 2 sea 0,625 YFIQ 1 5E8Q. 13,500 Effective as of trading on the whena becomes month sesQ
3238 NPXERCOT South 345KV Hub Real-Time OFf-Peak Mini Weekend 2x16 Financial Futures - 16 MWh (YFNQ) Yina 16 Mwh Futures Financially Settled Futures Power 2 sea 3125 YFNQ 1 1SEBQ. 13,500 Effective as of trading on the whena becomes month sesQ
323 NPXERCOT South 345KV Hub Real-Time OFf-Peak 7X Financial Futures (XOKQ) xoka s0 Mwh Futures Financialy Sttled Futures Power 2 sea 1X0KQ: 15EBQ. 13,500 Effective as of trading on the whena becomes month sesQ
336 NFXERCOTSouth 345KV Hub Real-Time OFf-Peak Mini 7B Financial Futures - 5 MWh (XOVQ) xova s Mwh Futures Financially Sttled Futures Power 2 sea 10X0vQ: 15E8Q 13,500 Effective as of trading on the whena becomes the first nearby month sesQ
3234 NFXERCOTSouth 345KV Hub Real-Time OFf-Peak Mini 7B Financial Futures - 1 MWh (XOEQ) X0EQ 1 Mwh Futures Financialy Settled Futures Power 2 sea SOXOEQ: 15E8Q 13,500 Effective as of trading on the whena becomes the first nearby month seBQ
324 NFX ERCOT West 345 KV Hub Real-Time Off-Peak Financial Futures (WEBQ) wesq s0 Mwh Futures Financialy Settled Futures Power 2 wesQ 8000 Effective as of trading on the whena becomes month wesQ
34A NFXERCOTWest 345 KV Hub Real-Time Off-Peak Mini Financial Futures — 5 MWH (WHMQ) WHmQ s Mwh Futures Financialy Settled Futures Power 2 wesQ 10 WHMQ : 1 WEBQ 8000 Effective as of trading on the whena becomes month wesQ
3248 NFXERCOTWest 345 KV Hub Real-Time Off-Peak Mini Financial Futures — 1 MWH (WHNGQ) WHNQ 1 Mwh Futures Financially Settled Futures Power 2 wesQ SOWHNQ : 1 WEBQ 8000 Effective as of trading on the whena becomes month wesQ
324C NFXERCOTWest 345KV Hub Real-Time Off-Peak Weekend 2x16 Financial Futures (YGYQ) veva a00 Mwh Futures Financially Sttled Futures Power 2 wesQ 0,0625 Y6YQ: 1 WEBQ 8000 Effective as of trading on the whena becomes month wesQ
34D NFXERCOTWest 345KV Hub Real-Time OFf-Peak Mini Weekend 2x16 Financial Futures - 80 MWh (YGFQ) Yara 0 Mwh Futures Financially Settled Futures Power 2 wesQ 0625 Y6FQ : 1 WEBQ. 8000 Effective as of trading on the whena becomes the first nearby month wesQ
346 NPXERCOT West 345KV Hub Real-Time Off-Peak Mini Weekend 2¢16 Financial Futures - 16 Mh (YGOQ) 600 16 Mwh Futures Financialy Sttled Futures Power 2 wesQ 3.125Y60Q: 1 WEBQ 8000 Effective as of trading on the whena becomes the first nearby month wesQ
34F  NPXERCOT West 345KV Hub Real-Time Off-Peak 7X8 Financial Futures (YFTQ) vFi1Q s0 Mwh Futures Financially Settled Futures Power 2 wesQ 1YFTQ: 1WeBQ 8000 Effective as of trading on the whena becomes month wesQ
346 NFXERCOT West 345KV Hub Real-Time OFf-Peak Mini 746 Financial Futures - S MWh (YFFQ) YirQ s Mwh Futures Financially Settled Futures Power 2 wesQ 10YFFQ: 1 WEBQ 8000 Effective as of trading on the whena becomes month wesQ
34H NFXERCOT West 345KV Hub Real-Time OFf-Peak Mini 748 Financial Futures - 1 MWh (¥FOQ) voa 1 Mwh Futures Financially Settled Futures Power 2 wesQ 50YF0Q: 1WEBQ 8000 Effective as of trading on the whena becomes month wesQ
325 NFXPIM AEP Dayton Hub Day-Ahead Peak Financial Futures (ADBQ) ApBQ s00 Mwh Futures Financialy Sttled Futures Power 2 ApBQ 1,90 Effective as of trading on the whena becomes month Ao
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325 NFXPIM AEP Dayton Hub Day-Ahead Peak Mini Financial Futures ~ 5 MW (MS8Q) wMsBa 0 Mwh Futures Financially Settled Futures Power 2 ApBa 10MSBQ : 1ADBQ 1,900 Effective as of trading on the whena becomes month apQ
3258 NFXPIM AEP Dayton Hub Day-Ahead Peak Mini Financial Futures — 1 MW (MSEQ) MseQ 16 Mwh Futures Financially Settled Futures Power 2 ApBa. S0MSEQ: 1ADBQ 1,90 Effective as of trading on the whena becomes month A
326 NFX PJM AEP Dayton Hub Day-Ahead Off-Peak Financial Futures (ADDQ) ADDQ 50 Mwh Futures Financially Settled Futures Power 25 Apba 29,000 Effective as of trading on the whena becomes month ADDQ
36A  NFXPIM AEP Dayton Hub Day-Ahead OFf-Peak Mini Financial Futures - 5 MWH (AOBQ) 0B s Mwh Futures Financialy Settled Futures Power 2 A0pQ 1040801 ADDQ 29,000 Effective as of trading on the whena becomes the first nearby month ApDQ
3268 NFXPIM AEP Dayton Hub Day-Ahead Off-Peak Mini Financial Futures - 1 MWH (AOEQ) A0eq 1 Mwh Futures Financialy Settled Futures Power 2 A0DQ S0AOEQ: 1 ADDQ 29,000 Effective as of trading on the whena becomes the first nearby month ApDQ
326C  NFXPIM AEP Dayton Hub Day-Ahead OFf-Peak Mini Financial Futures - 25MWh (AOYQ) aova 2 Mwh Futures Financially Settled Futures Power 2 Aopa 2A0¥Q: 14000 29,000 Effective as of trading on the whena becomes month ApDQ
327 NFX PIM Northern llinois Hub Day-Ahead Peak Financial Futures (NIBQ) NisQ s00 Mwh Futures Financialy Sttled Futures Power 2 NiBQ 2,700 Effective as of trading on the whena becomes month NiBQ.
3274 NFXPIM Northern linois Hub Day-Ahead Peak Mini Financial Futures — 5 MW (PNBQ) PNEQ 2 Mwh Futures Financialy Sttled Futures Power 2 NiBQ 10PNBQ: 1 NIBQ 2,700 Effective as of trading on the whena becomes month NiBQ
3278 NFXPIM Northern llinois Hub Day-Ahead Peak Mini Financial Futures — 1 MW (PNEQ) PNEQ 16 Mwh Futures Financially Settled Futures Power 2 NiBQ S0PNEQ: 1NIBQ 2,700 Effective as of trading on the whena becomes the first nearby month NiBQ
328 NFX PJM Northern lllinois Hub Day-Ahead Off-Peak Financial Futures (NIDQ) NiDQ 50 Mwh Futures Financially Settled Futures Power 25 NiDQ 41,500 Effective as of trading on the whena becomes month NiDQ
328A NFXPIM Northern linois Hub Day-Ahead Off-Peak Mini Financial Futures - 5 MWH (NICQ) Nica s Mwh Futures Financialy Settled Futures Power 2 NiDQ 10NICQ: 1NIDQ. 41,500 Effective as of trading on the whena becomes month NI
3288 NFXPIM Northern linois Hub Day-Ahead Off-Peak Mini Financial Futures - 1 MWH (NIEQ) NiEQ 1 Mwh Futures Financially Settled Futures Power 2 NiDQ SONIEQ: 1NIDQ 41,500 Effective as of trading on the whena becomes month NI
328 NFXPIM Northern linois Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh (NIYQ) Nva 25 Mwh Futures Financialy Sttled Futures Power 2 NiDQ 2nvQ: 1NDQ 41,500 Effective as of trading on the whena becomes month NI
329 NFXMISO Indiana Hub Peak Day-Ahead Financial Futures (MCCQ) mcca a00 Mwh Futures Financially Sttled Futures Power 2 mcca 800 Effective as of trading on the whena becomes the first nearby month mcca
30A  NFXMISO Indiana Hub Peak Day-Ahead Mini Financial Futures — 5 MW (MCBQ) mcsa 2 Mwh Futures Financially Sttled Futures Power 2 mcca 10MCBQ: 1 Meca 800 Effective as of trading on the whena becomes month mcca
3298 NFXMISO Indiana Hub Peak Day-Ahead Mini Financial Futures — 1 MW (MCEQ) wMcEQ 16 Mwh Futures Financially Settled Futures Power 2 mcca S0MCEQ: 1 MCcQ 800 Effective as of trading on the whena becomes month mcca
330 NFX MISO Indiana Hub Day-Ahead Off-Peak Financial Futures (MCDQ) mcoa 50 Mwh Futures Financially Settled Futures Power 25 mcoQ 13,000 Effective as of trading on the whena becomes: month mcoa
30A NFXMISO Indiana Hub Day-Ahead Off-Peak Mini Financil Futures — 5 MWH (CPBQ) cpea s Mwh Futures Financialy Sttled Futures Power 2 mcoa 10CPBQ: 1MCDQ 13,000 Effective as of trading on the whena becomes the first nearby month wcoa
3308 NFXMISO Indiana Hub Day-Ahead Off-Peak Mini Financial Futures ~ 1 MWH (CPEQ) cpeq 1 Mwh Futures Financially Settled Futures Power 2 mcoa 50CPEQ:1MCDQ 13,000 Effective as of trading on the whena becomes the first nearby month wcoa
330C NFXMISO Indiana Hub Day-Ahead OFf-Peak Mini Financial Futures-25MWh (CPYQ) crva 2 Mwh Futures Financially Settled Futures Power 2 mcoa 20Pv:1McDQ 13,000 Effective as of trading on the whena becomes month wMcoa
331 NFXNYISO Zone A Day-Ahead Peak Financial Futures (NAYQ) NavQ a00 Mwh Futures Financially Settled Futures Power 2 NavQ 1,600 Effective as of trading on the whena becomes month NavQ
331A NFXNYISO Zone A Day-Ahead Peak Mini Financial Futures - SMW (NMAQ) NMAQ 0 Mwh Futures Financially Sttled Futures Power 2 NavQ 10NMAQ: 1NAYQ 1,600 Effective as of trading on the whena becomes month NavQ
3318 NFXNYISO Zone A Day-Ahead Peak Min Financial Futures - MW (NAAQ) NAAQ 16 Mwh Futures Financially Settled Futures Power 2 Nava S0NAAQ: 1NAYQ 1,600 Effective as of trading on the whena becomes the first nearby month NavQ
3w NFXNYISO Zone A Day-Ahead Off-Peak FinancialFutures (AOPQ) aopa s0 Mwh Futures Financially Settled Futures Power 2 A0pa. 8200 Effective as of trading on the whena becomes month aopa
3324 NFXNYISO Zone A Day-Ahead OFf-Peak Mini Financial Futures - SMWh (ONAQ) onag s Mwh Futures Financially Settled Futures Power 2 A0PQ. 100NAQ: 1A0PQ 8200 Effective as of trading on the whena becomes month aopa
338 NFXNYISO Zone A Day-Ahead Off-Peak Mini Fnancial Futures - IMWh (ONBQ) onsa 1 Mwh Futures Financially Settled Futures Power 2 A0PQ. 500NBQ : 1A0PQ 8200 Effective as of trading on the whena becomes month aopa
332 NFXNYISO Zone A Day-Ahead OFf-Peak Financial Futures ~ 25MWh (ONIQ) onig 25 Mwh Futures Financialy Sttled Futures Power 2 A0PQ. 20NIQ: 14000 8200 Effective as of trading on the whena becomes month aopa
333 NFXNYISO Zone C Day-Ahead Peak Financial Futures (NCYQ) neva a00 Mwh Futures Financially Sttled Futures Power 2 neva 334 Effective as of trading on the whena becomes the first nearby month neva
333n  NFXNYISO Zone C Day-Ahead Peak Mini Financial Futures - SMW (28Q) 080 0 Mwh Futures Financially Settled Futures Power 2 neva 102080: 1NCYQ 334 Effective as of trading on the whena becomes month neva
3388 NFXNYISO Zone C Day-Ahead Peak Mini Financial Futures - 1MW (NCCQ) neea 16 Mwh Futures Financialy Settled Futures Power 2 neva soNcea: 1NCYQ 334 Effective as of trading on the whena becomes month neva
334 NFXNYISO Zone C Day-Ahead Off-Peak Financial Futures (NCOQ) Ncoa s0 Mwh Futures Financialy Settled Futures Power 2 Ncoa 4501 Effective as of trading on the whena becomes month necoa
334A  NFXNYISO Zone C Day-Ahead Off-Peak Mii Financial Futures - SMWh (2CDQ) 200 s Mwh Futures Financially Settled Futures Power 2 Ncoa 1020001 NcoQ 4501 Effective as of trading on the whena becomes the first nearby month ncoa
3348 NFXNYISO Zone C Day-Ahead Off-Peak MiniFinancial Futures - IMWh (0CCQ) occa 1 Mwh Futures Financially Settled Futures Power 2 Ncoa 500¢cq:1NCoQ 4501 Effective as of trading on the whena becomes month ncoa
334C  NFXNYISO Zone C Day-Ahead OFf-Peak Financial Futures - 25MWh (2CYQ) 0 2 Mwh Futures Financially Settled Futures Power 2 Ncoa 220va:1nc0Q 4501 Effective as of trading on the whena becomes month necoa
335 NFXNYISO Zone D Day-Ahead Peak Financial Futures (NDYQ) novQ a00 Mwh Futures Financially Settled Futures Power 2 novQ 303 Effective as of trading on the whena becomes month novQ
335A  NFXNYISO Zone D Day-Ahead Peak Mini Financial Futures - SMW (NDRQ) NDRQ. 2 Mwh Futures Financialy Sttled Futures Power 2 novQ 10NDRQ: 1NDYQ 303 Effective as of trading on the whena becomes month nova
3368 NFXNYISO Zone D Day-Ahead Peak Mini Financial Futures - IMW (NDDQ) NDDQ 16 Mwh Futures Financially Settled Futures Power 2 novQ SONDDQ: 1NDYQ. 303 Effective as of trading on the whena becomes the first nearby month novQ
336 NFXNYISO Zone D Day-Ahead OFf-Peak Financial Futures (NDOQ) NDoQ s0 Mwh Futures Financialy Settled Futures Power 2 NDOQ 419 Effective as of trading on the whena becomes month NDoQ
336A  NFXNYISO Zone D Day-Ahead Off-Peak Mini Financial Futures - SMWh (NDSQ) NpsQ s Mwh Futures Financially Sttled Futures Power 2 NDOQ 10NDSQ: 1NDOQ. 419 Effective as of trading on the whena becomes month NDoQ
3368 NFXNYISO Zone D Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (0DDQ) oboa 1 Mwh Futures Financially Settled Futures Power 2 NDOQ 50000Q:1NDOQ 419 Effective as of trading on the whena becomes month NpDoQ
336C  NFXNYISOZone D Futures - Nowa 25 Mwh Futures Financially Sttled Futures Power 2 NDOQ 2nDWQ: 1NDOQ 419 Effective as of trading on the whena becomes month NpDoQ
337 NFXNYISO Zone F Day-Ahead Peak Financial Futures (NFYQ) NFYQ a00 Mwh Futures Financially Settled Futures Power 2 NFYQ 202 Effective as of trading on the whena becomes month NFYQ
337A  NFXNYISO Zone F Day-Ahead Peak Mini Financial Futures - SMW (2F8Q) 2req 0 Mwh Futures Financially Setled Futures Power 2 NFYQ 102F8Q: 1NFYQ 202 Effective as of trading on the whena becomes month NFYQ
3378 NFXNYISO Zone F Day-Ahead Peak Mini Fnancial Futures - IMW (NFFQ) NFFQ 16 Mwh Futures Financialy Sttled Futures Power 2 NFYQ SONFFQ:1NFYQ 202 Effective as of trading on the whena becomes month NFYQ
338 NFXNYISO Zone F Day-Ahead Off-Peak Financial Futures (NFOQ) NFoQ s0 Mwh Futures Financially Sttled Futures Power 2 NFoQ 4001 Effective as of trading on the whena becomes month NFoQ
338A  NFXNYISO Zone F Day-Ahead Off-Peak Mini Financial Futures - SMWh (2DQ) za s Mwh Futures Financially Settled Futures Power 2 NFoQ 102600 1NFOQ 4001 Effective as of trading on the whena becomes the first nearby month nFoQ
3388 NFXNYISO Zone F Day-Ahead Off-Peak Mini Financial Futures - 1MWh (OFFQ) orra 1 Mwh Futures Financially Settled Futures Power 2 NFoQ S00FFQ:1NFOQ 4001 Effective as of trading on the whena becomes month NFoQ
338C  NFXNYISO Zone F Day-Ahead Off-Peak Financil Futures - 25MWh (2FYQ) v 2 Mwh Futures Financially Settled Futures Power 2 NFoQ 22FvQ: 1NFOQ 4001 Effective as of trading on the whena becomes month NFoQ
339 NFXNYISO Zone G Day-Ahead Peak Financial Futures (NGYQ) Neva s00 Mwh Futures Financially Setled Futures Power 2 Nova 1,26 Effective as of trading on the whena becomes month nova
339A  NFXNYISO Zone G Day-Ahead Peak Mini Financial Futures - SMW (NMGQ) MG 2 Mwh Futures Financialy Sttled Futures Power 2 Neva 10NMGQ: 1NGYQ 1,26 Effective as of trading on the whena becomes the first nearby month nova
3398 NFXNYISO Zone G Day-Ahead Peak Mini Financial Futures - 1MW (NGGQ) NGGa 16 Mwh Futures Financially Settled Futures Power 2 Neva SONGGQ: 1NGYQ 1,26 Effective as of trading on the whena becomes the first nearby month nova
310 NFXNYISO Zone G Day-Ahead OFf-Peak Financial Futures (NGOQ) NGoQ s0 Mwh Futures Financialy Sttled Futures Power 2 nGoQ 23,148 Effective as of trading on the whena becomes month NGoQ
340a  NFXNYISO Zone G Day-Ahead OFf-Peak Mini Financial Futures - 5MWh (ONGQ) onea B Mwh Futures Financially Settled Futures Power 2 nGoQ 100NGQ: 1NGOQ. 23,148 Effective as of trading on the whena becomes month NGoQ
3408 NFXNYISO Zone G Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (0GGQ) ocea 1 Mwh Futures Financialy Settled Futures Power 2 nGoQ 50066Q:1NGOQ 23,148 Effective as of trading on the whena becomes month NGoQ
340C  NFXNYISO Zone G Day-Ahead Off-Peak Financial Futures ~ 25MWh (OYGQ) ovea 2 Mwh Futures Financialy Sttled Futures Power 2 nGoQ 20v60: 1NGOQ 23,148 Effective as of trading on the whena becomes the first nearby month NGoQ
a1 NFXNYISO Zone J Day-Ahead Peak Financial Futures (NJYQ) nva s00 Mwh Futures Financially Settled Futures Power 2 nva 500 Effective as of trading on the whena becomes month nva
341A  NFXNYISO Zone ) Day-Ahead Peak Mini Financial Futures - SMW (NMJQ) Nwi 0 Mwh Futures Financialy Settled Futures Power 2 nva 10NMIQ: 1NVQ 800 Effective as of trading on the whena becomes month nva
3418 NFXNYISO Zone J Day-Ahead Peak Mini Financial Futures - 1MW (NLIQ) nia 16 Mwh Futures Financialy Settled Futures Power 2 nva sonuQ: 1N 500 Effective as of trading on the whena becomes month nva
2 NFXNYISO Zone J Day-Ahead OFf-Peak Financial Futures (NIOQ) nioa s0 Mwh Futures Financially Settled Futures Power 2 nioa 10,500 Effective as of trading on the whena becomes the first nearby month nioa
324 NFXNYISO Zone ) Day-Ahead Off-Peak Mini Financial Futures - SMWh (ONJQ) ona s Mwh Futures Financialy Settled Futures Power 2 nioa 100N+ 1NI0Q 10,500 Effective as of trading on the whena becomes the first nearby month nioa
348 NFXNYISO Zone J Day-Ahead Off-Peak Mini Financia Futures - IMWh (0LQ) ou 1 Mwh Futures Financially Settled Futures Power 2 nioa 50040:1N0Q 10,500 Effective as of trading on the whena becomes month nioa
3ac  NFXNYISOZone) Futures - ovia 2 Mwh Futures Financially Sttled Futures Power 2 nioa 20va:1N/0Q 10,500 Effective as of trading on the whena becomes month nioa
3 NFX PIM ATSI Zone Day-Ahead Peak Financial Futures (PZVQ) P2va a00 Mwh Futures Financially Settled Futures Power 2 p2va 927 Effective as of trading on the whena becomes month v
343n  NFXPIMATSI Zone Day-Ahead Peak MiniFinancial Futures - SMW (PAVQ) PAVQ. 2 Mwh Futures Financialy Sttled Futures Power 2 p2va 10PAVQ: 1P2VQ 927 Effective as of trading on the whena becomes the first nearby month v
3438 NFXPIMATSI Zone Day-Ahead Peak Mini Financial Futures - IMW (PAAQ) PAAQ 16 Mwh Futures Financially Sttled Futures Power 2 p2va 50PARQ: 1P2VQ 927 Effective as of trading on the whena becomes month v
304 NFX PIM ATSI Zone Day-Ahead Off-Peak Financial Futures (PZ0Q) p200 s0 Mwh Futures Financially Sttled Futures Power 2 p200 13,681 Effective as of trading on the whena becomes month p200
344A  NFXPIM ATSI Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (PAWG) PAWQ s Mwh Futures Financially Settled Futures Power 2 p200 10PAWQ: 1200 13,681 Effective as of trading on the whena becomes month p200
3448 NFXPIMATSI Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (OPPQ) oppq 1 Mwh Futures Financially Settled Futures Power 2 p200 500pPQ:1P20Q 13,681 Effective as of trading on the whena becomes month p200
344C  NFXPIMATSI Zone Day-Ahead OFf Peak Fixed Price Financial Futures - 25MWh (PAYQ) paYQ 25 Mwh Futures Financially Settled Futures Power 2 p200 2PAYQ:1P20Q 13,681 Effective as of trading on the whena becomes the first nearby month p200
35 NFX PIM PSEG Zone Day-Ahead Peak Financial Futures (PZAQ) pzaQ 800 Mwh Futures Financially Settled Futures Power 2 pzaQ 658 Effective as of trading on the whena becomes month p2aQ
345A  NFXPIM PSEG Zone Day-Ahead Peak Mini Financial Futures - SMW (PSAQ) psaQ 0 Mwh Futures Financially Sttled Futures Power 2 pzaQ 10p5AQ:1P2Q 658 Effective as of trading on the whena becomes month p2aQ
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3458 NFXPIM PSEG Zone Day-Ahead Peak Mini Financial Futures - IMW (PSSQ) pssa 16 Mwh Futures Financialy Settled Futures Power 2 pzaQ 50pSSQ:1P2AQ 68 Effective as of trading on the whena becomes month p2aQ
36 NFX PIM PSEG Zone Day-Ahead OFf-Peak Financial Futures (P2GQ) P20 s0 Mwh Futures Financialy Settled Futures Power 2 p26Q 9,001 Effective as of trading on the whena becomes month P20
346A  NFXPIM PSEG Zone Day-Ahead Off-Peak Mii Financial Futures - SMWh (PSBQ) pseQ s Mwh Futures Financially Sttled Futures Power 2 p26Q 10958011260 9,001 Effective as of trading on the whena becomes month p26Q
3468 NFXPIM PSEG Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (055Q) ossa 1 Mwh Futures Financialy Settled Futures Power 2 p26Q 5005501260 9,001 Effective as of trading on the whena becomes the first nearby month P20
346 NFXPIM PSEG Zone Day-Ahead Off Peak Fixed Price Financial Futures - 25MWh (PSYQ) psva 2 Mwh Futures Financially Sttled Futures Power 2 p26Q 2psvQ:1p26Q 9,001 Effective as of trading on the whena becomes month p26Q
347 NFXPIM ICPL Zone Day-Ahead Peak Financial Futures (P21Q) p2i0 a00 Mwh Futures Financially Settled Futures Power 2 P20 354 Effective as of trading on the whena becomes month p2iq
3474 NFXPIM ICPL Zone Day-Ahead Peak Mini Financial Futures - SMW (1C8Q) icq 2 Mwh Futures Financialy Sttled Futures Power 2 P20 101801 P21 354 Effective as of trading on the whena becomes month pziq
3478 NFXPIMICPL Zone Day-Ahead Peak MiniFinancial Futures - IMW (P1IQ) puQ 16 Mwh Futures Financialy Sttled Futures Power 2 P20 s0Puq:1P210 354 Effective as of trading on the whena becomes the first nearby month pziq
8 NFXPIM ICPL Zone Day-Ahead Off-Peak Financial Futures (P2LQ) P2Q s0 Mwh Futures Financially Settled Futures Power 2 p21Q 4750 Effective as of trading on the whena becomes month P2LQ
348n  NFXPIM ICPL Zone Day-Ahead OFf-Peak Mini Fnancial Futures - SMWh (1CDQ) 1o s Mwh Futures Financially Sttled Futures Power 2 p2iQ 101c00: 1P21Q 4750 Effective as of trading on the whena becomes month P2Q
388 NFXPIM ICPL Zone Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (OLLQ) oua 1 Mwh Futures Financialy Sttled Futures Power 2 p2iQ s00LLQ:1p210 4750 Effective as of trading on the whena becomes month P2Q
348 NFXPIMICPL Zone Day-Ahead OFf Peak Fixed Price Financial Futures - 25MWh (1CYQ) sova 2 Mwh Futures Financially Sttled Futures Power 2 p21Q 240vQ:1p20 4750 Effective as of trading on the whena becomes month P2Q
39 NFX PIM PEPCO Zone Day-Ahead Peak Financial Futures (PZPQ) p2PQ s00 Mwh Futures Financialy Sttled Futures Power 2 p2PQ 405 Effective as of trading on the whena becomes the first nearby month pzpQ
349A  NFXPIM PEPCO Zone Day-Ahead Peak Mini Financial Futures - SMW (PPFQ) prrQ 0 Mwh Futures Financially Settled Futures Power 2 p2PQ 10PPFQ: 19200 405 Effective as of trading on the whena becomes month Pz
3498 NFXPIM PEPCO Zone Day-Ahead Peak MiniFinancial Futures - IMW (PPPQ) ppeQ 16 Mwh Futures Financially Settled Futures Power 2 pzPQ 50PPPQ:1PZPQ 05 Effective as of trading on the whena becomes month vz
350 NFX PIM PEPCO Zone Day-Ahead Off-Peak Financial Futures (P2CQ) p2ca s0 Mwh Futures Financially Settled Futures Power 2 p2ca 6497 Effective as of trading on the whena becomes month p2ca
350A  NFXPIM PEPCO Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (PPHQ) pPHQ s Mwh Futures Financialy Settled Futures Power 2 p2ca 10PPHQ: 1P2CQ 6497 Effective as of trading on the whena becomes the first nearby month p2ca
3508 NFXPIM PEPCO Zone Day-Ahead OFf-Peak MiniFinancial Futures - IMWh (0220) oza 1 Mwh Futures Financially Settled Futures Power 2 p2ca 500220:1P2CQ 6497 Effective as of trading on the whena becomes the first nearby month p2ca
350C  NFXPIM PEPCO Zone Day-Ahead OFf Peak Fixed Price Financial Futures - 25MWh (PPYQ) pPvQ 25 Mwh Futures Financially Settled Futures Power 2 p2cq 20pv0:1P2CQ 6497 Effective as of trading on the whena becomes month p2ca
351 NFX PIM PECO Zone Day-Ahead Peak Financial utures (PZEQ) pzeQ s00 Mwh Futures Financially Settled Futures Power 2 p2EQ 658 Effective as of trading on the whena becomes month pzeq
351A NFXPIM PECO Zone Day-Ahead Peak Mini Financial Futures - SMW (PCPQ) pcrQ 0 Mwh Futures Financialy Sttled Futures Power 2 pzEQ 10pCPQ:1P2EQ 658 Effective as of trading on the whena becomes month pzeq
3518 NFXPIM PECO Zone Day-Ahead Peak Mini Financial Futures - 1MW (PCCQ) pcca 16 Mwh Futures Financialy Settled Futures Power 2 p2EQ s0pCCa:1PZEQ 658 Effective as of trading on the whena becomes the first nearby month pzeq
352 NFX PIM PECO Zone Day-Ahead Off-Peak Financial Futures (P21Q) P20 s0 Mwh Futures Financialy Settled Futures Power 2 p2Q 9,001 Effective as of trading on the whena becomes month ez
3524 NFXPIM PECO Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (PCOQ) pcoq s Mwh Futures Financialy Sttled Futures Power 2 pzQ 10pC0Q:1p200 9,001 Effective as of trading on the whena becomes month ez
3528 NFXPIM PECO Zone Day-Ahead OFf-Peak Mini Financial Futures - IMWh (OXXQ) oxxa 1 Mwh Futures Financialy Sttled Futures Power 2 p2Q 5000:1p20Q 9,001 Effective as of trading on the whena becomes month p2i0
35C NFXPIM PECO Zone Day-Ahead OFf Peak Fixed Price Financial Futures ~ 25MWh (PCYQ) pova 2 Mwh Futures Financially Settled Futures Power 2 p2Q 2pcva: 1720 9,001 Effective as of trading on the whena becomes month ez
353 NFXMISO Minnesota Hub Day-Ahead Peak Financial Futures (MPFQ) MPFQ s00 Mwh Futures Financially Settled Futures Power 2 MPFQ 1297 Effective as of trading on the whena becomes month MpFQ
353A  NFXMISO Minnesota Hub Day-Ahead Peak Mini Financial Futures — SMW (MPIQ) P 0 Mwh Futures Financialy Sttled Futures Power 2 MPFQ 10MPIQ: 1 MPFQ 1297 Effective as of trading on the whena becomes month MpFQ
3538 NFXMISO Minnesota Hub Peak Day-Ahead Mini Financial Futures 1MW (MPOQ) wmpoQ 16 Mwh Futures Financially Setled Futures Power 2 MPFQ 50MPOQ: 1MPFQ 1297 Effective as of trading on the whena becomes month MpFQ
354 NFXMISO Minnesota Hub Day-Ahead Off-Peak Financial Futures (MDFQ) wpFQ s0 Mwh Futures Financialy Sttled Futures Power 2 MDFQ 19,828 Effective as of trading on the whena becomes the first nearby month MDFQ
354A  NFXMISO Minnesota Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh (MDTQ) moTQ 2 Mwh Futures Financially Settled Futures Power 2 MDFQ 2MmDTQ: 1 MDFQ 19,828 Effective as of trading on the whena becomes the first nearby month MDFQ
3548 NFXMISO Minnesota Hub Day-Ahead Off-Peak Mini Financial Futures - SMWh (MDIQ) MpiQ s Mwh Futures Financialy Settled Futures Power 2 MDFQ 10MDIQ: 1 MDFQ. 19,828 Effective as of trading on the whena becomes month MDFQ
356C NFXMISO Minnesota Hub OFf-Peak Day-Ahead Mini Financia Futures - IMWh (MDOQ) MboQ 1 Mwh Futures Financially Settled Futures Power 2 MDFQ 50MDOQ: 1 MDFQ 19,828 Effective as of trading on the whena becomes month MDFQ
35 NFX PIM BGE Zone Day-Ahead Peak Financial Futures (BGEQ) BGEQ a00 Mwh Futures Financially Sttled Futures Power 2 BGEQ 86 Effective as of trading on the whena becomes month B6EQ
355A  NFXPIM BGE Zone Day-Ahead Peak Mini Financial Futures - SMW (BGYQ) seva 2 Mwh Futures Financialy Sttled Futures Power 2 8GEQ 1086YQ: 186EQ 86 Effective as of trading on the whena becomes the first nearby month B6EQ
3558 NFXPIM BGE Zone Day-Ahead Peak Mini Financial Futures - 1MW (BGAQ) sGAQ 16 Mwh Futures Financially Settled Futures Power 2 BGEQ 508GAQ: 1BGEQ I Effective as of trading on the whena becomes month BGEQ
356 NFX PIM BGE Zone Day-Ahead Off-Peak Finzncial Futures (G0Q) 8600 s0 Mwh Futures Financialy Sttled Futures Power 2 8G0Q 6997 Effective as of trading on the whena becomes month 8600
356A  NFXPIM BGE Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (BGBQ) 8GBQ. 25 Mwh Futures Financially Settled Futures Power 2 8G0Q 28681860 6997 Effective as of trading on the whena becomes month 8600
3568 NFXPIM BGE Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (8G2Q) 86za s Mwh Futures Financialy Sttled Futures Power 2 sG0Q 108620:1860Q 6997 Effective as of trading on the whena becomes month 8600
356C NFXPIM BGE Zone Day-Ahead Off-Peak Mini Financial Futures - 1MWh (0BBQ) ossa 1 Mwh Futures Financialy Settled Futures Power 2 sG0Q 5008801 18G0Q 6997 Effective as of trading on the whena becomes the first nearby month 8600
357 NFX PIM PPL Zone Day-Ahead Peak Financial utures (PPLQ) prLa a00 Mwh Futures Financially Settled Futures Power 2 prLa 658 Effective as of trading on the whena becomes month prLa
37A NFXPIM PPL Zone Day-Ahead Peak Mini Financial Futures - SMW (PPXQ) pPxQ 0 Mwh Futures Financially Settled Futures Power 2 prLa 109PXQ: 1PPLQ 658 Effective as of trading on the whena becomes month pria
3578 NFXPIM PPL Zone Day-Ahead Peak Mini Financial Futures - 1MW (PPAQ) praQ 16 Mwh Futures Financially Sttled Futures Power 2 prLa 50PPAQ: 1PPLO 658 Effective as of trading on the whena becomes the first nearby month prLa
358 NFXPIM PPL Zone Day-Ahead OFf-Peak Financial Futures (PPMQ) prMQ s0 Mwh Futures Financialy Sttled Futures Power 2 ppMQ 9,001 Effective as of trading on the whena becomes the first nearby month PPV
358A NFXPIM PPL Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (PPVQ) prva 25 Mwh Futures Financialy Settled Futures Power 2 prMQ 2pPvQ: 1PPMQ. 9,001 Effective as of trading on the whena becomes month poMa
3588 NFXPIM PPL Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (PPOQ) ppOQ s Mwh Futures Financially Settled Futures Power 2 prMQ 10POQ: 1PPMQ 9,001 Effective as of trading on the whena becomes month poMa
358C NFXPIM PPL Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (PPBQ) prBQ 1 Mwh Futures Financially Settled Futures Power 2 prMQ 50PPBQ:1PPMQ 9,001 Effective as of trading on the whena becomes month poMa
359 NFX PIM ComEd Zone Day-Ahead Peak Financial Futures (DEFQ) DEFQ s00 Mwh Futures Financialy Settled Futures Power 2 oEFQ 1599 Effective as of trading on the whena becomes the first nearby month DEFQ
359A  NFXPIM Comed Zone Day-Ahead Peak Mini Financia Futures - SMW (DEIQ) DEIQ 0 Mwh Futures Financialy Sttled Futures Power 2 oEFQ 10DEIQ: 1DEFQ. 1599 Effective as of trading on the whena becomes month oEFQ
3598 NFXPIM Comed Zone Day-Ahead Peak Mini Financial Futures - 1MW (DEOQ) oEoQ 16 Mwh Futures Financially Sttled Futures Power 2 oEFQ 50DE0Q 11 DEFQ 1599 Effective as of trading on the whena becomes month oEFQ
360 NFX PIM Comed Zone Day-Ahead OFf-peak Financial Futures (DNFQ) oNFQ s0 Mwh Futures Financially Settled Futures Power 2 onFQ 22,000 Effective as of trading on the whena becomes month oNFQ
360A  NFXPIM Comed Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (DNTQ) onTQ 2 Mwh Futures Financialy Settled Futures Power 2 oNFQ 20NTQ: 10NFQ 22,000 Effective as of trading on the whena becomes the first nearby month oNFQ
3608 NFXPIM Comed Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (DNIQ) oniQ s Mwh Futures Financialy Settled Futures Power 2 onFQ 100NIQ: 10NFQ 22,000 Effective as of trading on the whena becomes the first nearby month oNFQ
360C  NFXPIM Comed Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (DNOQ) onoa 1 Mwh Futures Financialy Settled Futures Power 2 onFQ 50DNOQ: 1DNFQ. 22,000 Effective as of trading on the whena becomes month oNFQ
361 NFX PIM AECO Zone Day-Ahead Peak Financial Futures (YOFQ) vora. 800 Mwh Futures Financially Settled Futures Power 2 YOFQ 202 Effective as of trading on the whena becomes month Yora
361A  NFXPIMAECO Zone Day-Ahead Peak Mini Financial Futures - SMW (YOIQ) Yoia 0 Mwh Futures Financialy Settled Futures Power 2 YOFQ 10Y010:1Y0FQ 202 Effective as of trading on the whena becomes month Yora
3618 NFXPIM AECO Zone Day-Ahead Peak Mini Financial Futures - 1MW (Y00Q) Yooq 16 Mwh Futures Financially Settled Futures Power 2 YOFQ 50Y00Q:1Y0FQ 202 Effective as of trading on the whena becomes month Yora
362 NFX PIM AECO Zone Day-Ahead Off-Peak Financial Futures (XOFQ) XOFQ. 50 Mwh Futures Financially Settled Futures Power 25 XOFQ 2,278 Effective as of trading on the whena becomes the first nearby month XoFQ
3624 NFXPIMAECO Zone Day-Ahead Off-Peak Mini Financial utures - 25MWh (XOTQ) xotQ 25 Mwh Futures Financially Sttled Futures Power 2 xorq 2¥0TQ:1X0FQ 2278 Effective as of trading on the whena becomes month xora
368 NFXPIM AECO Zone Day-Ahead Off-Peak Mini Financia Futures - SMWh (X01Q) xoiQ 5 Mwh Futures Financialy Sttled Futures Power 2 xorq 10X01Q: 1X0FQ. 2278 Effective as of trading on the whena becomes month xora
3620 NFXPIMAECO Zone Day-Ahead Off-Peak Mini Financia Futures - IMWh (X00Q) x00Q 1 Mwh Futures Financialy Sttled Futures Power 2 xorQ 50X00Q: 1X0FQ 2278 Effective as of trading on the whena becomes month xora
363 NFX PIM FE-Ohio Day-Ahead Peak Financial Futures (PFNQ) pENG s00 Mwh Futures Financialy Settled Futures Power 2 PENQ 852 Effective as of trading on the whena becomes the first nearby month PENG
363A  NFXPIM FE-Ohio Day-Ahead Peak Mini Financial Futures - SMW (PFIQ) priQ 0 Mwh Futures Financially Settled Futures Power 2 PENQ 10PFIQ:1PFNQ 852 Effective as of trading on the whena becomes month PENG
3638 NFXPIM FE-Ohio Day-Ahead Peak Mini Financial Futures - 1MW (PFOQ) proq 16 Mwh Futures Financially Settled Futures Power 2 PENQ 50PF0Q: 1PFNQ. 852 Effective as of trading on the whena becomes month PENG
364 NFX PIM FE-Ohio Day-Ahead OFf-Peak Financial Futures (PFFQ) PrFQ s0 Mwh Futures Financially Settled Futures Power 2 PrFQ 12,589 Effective as of trading on the whena becomes month prFQ
364A  NFXPIM FE-Ohio Day-Ahead Off-Peak Mini Financial Futures - 25MWh (PFTQ) prTQ 2 Mwh Futures Financialy Settled Futures Power 2 prFQ 2pF10:1PFFQ 12,589 Effective as of trading on the whena becomes the first nearby month prFQ.
3668 NFXPIM FE-Ohio Day-Ahead Off-Peak Mini Financial Futures - SMWh (PFVQ) prvQ s Mwh Futures Financially Settled Futures Power 2 prFQ 10PFVQ: 1PFFQ 12,589 Effective as of trading on the whena becomes the first nearby month prFQ.
364C NFXPIM FE-Ohio Day-Ahead Off-Peak Mini Financial Futures - IMWh (PFEQ) prEQ 1 Mwh Futures Financially Settled Futures Power 2 PrFQ SOPFEQ: 1PFFQ. 12,589 Effective as of trading on the whena becomes month prFQ.
365 NFX PIM METED Zone Day-Ahead Peak Financial Futures (FSFQ) Fsrq a00 Mwh Futures Financialy Settled Futures Power 2 FsfQ 3 Effective as of trading on the whena becomes month Fsrq
365A  NFXPIM METED Zone Day-Ahead Peak Mini Financial Futures - SMW (FSIQ) Fsia 0 Mwh Futures Financialy Sttled Futures Power 2 FsFQ 106510 1F5FQ. 3 Effective as of trading on the whena becomes month Fsrq
3658 NFXPIM METED Zone Day-Ahead Peak Mini Financial Futures - IMW (FSOQ) Fs0q 16 Mwh Futures Financialy Sttled Futures Power 2 FsfQ 50£50Q:1F5FQ 3 Effective as of trading on the whena becomes the first nearby month Fsrq
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366 NFX PIM METED Zone Day-Ahead Off-Peak Financial Futures (FIFQ) FIFQ 50 Mwh Futures Financially Settled Futures Power 25 FIFQ 4,001 Effective as of trading on the whena becomes month FIFQ
366A  NFXPIM METED Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (FITQ) Fi1Q 2 Mwh Futures Financialy Sttled Futures Power 2 fIFQ 2TQ: 1FFQ 4001 Effective as of trading on the whena becomes month firQ
3668 NFXPIM METED Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (FIIQ) FiIQ s Mwh Futures Financialy Sttled Futures Power 2 fIFQ 10FIQ: 1FIFQ 4001 Effective as of trading on the whena becomes the first nearby month firQ
366C  NFXPIM METED Zone Day-Ahead Off-Peak Mini Fnancial Futures - IMWh (FI0Q) FioQ. 1 Mwh Futures Financially Settled Futures Power 2 fiFQ 50F10Q: 1FIFQ 4001 Effective as of trading on the whena becomes the first nearby month firQ
367 NFXISO-NE Connecticut Zone Day-Ahead Peak Financial Futures (ICPQ) ice a00 Mwh Futures Financialy Settled Futures Power 2 icr 439 Effective as of trading on the whena becomes month icPq
3674 NFXISO-NE Connecticut Zone Day-Ahead Peak Mini Financial Futures - SMW (1CFQ) icra 0 Mwh Futures Financially Settled Futures Power 2 ice 101CFQ:11CPQ. 439 Effective as of trading on the whena becomes month icPq
3678 NFXISO-NE Connecticut Zone Day-Ahead Peak Mini Financial Futures - LMW (ICNQ) iena. 16 Mwh Futures Financially Settled Futures Power 2 ice soicNQ:1icPa 439 Effective as of trading on the whena becomes month icPq
368 NFXISO-NE Connecticut Zone Day-Ahead Off-Peak Financial Futures (IC0Q) icoq s0 Mwh Futures Financially Settled Futures Power 2 icoa 628 Effective as of trading on the whena becomes the first nearby month icoq
368A  NFXISO-NE Connecticut Zone Day-Ahead OFf-peak Mini Financial Futures - 25MWh (ICTQ) icTa 2 Mwh Futures Financially Sttled Futures Power 2 icoa 21cTa:11c00 6248 Effective as of trading on the whena becomes month 1coa
3688 NFXISO-NE Connecticut Zone Day-Ahead OFf-Peak Mini Fnancial Futures - SMWh (ICIQ) iciQ s Mwh Futures Financialy Settled Futures Power 2 icoa 101c1a:11c0Q 6248 Effective as of trading on the whena becomes month 1coa
368C  NFXISO-NE Connecticut Zone Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (ICEQ) iceq 1 Mwh Futures Financialy Settled Futures Power 2 icoa s01cEQ: 110 6248 Effective as of trading on the whena becomes month 1coa
369 NFX PIM DEOK Zone Day-Ahead Peak Financial Futures (DEPQ) oErQ a00 MWh Futures Financialy Settled Futures Electricity 2 oEPQ 360 Effective as of trading on the whena becomes the first nearby month oEPQ
369A  NFXPIM DEOK Zone Day-Ahead Peak Mini Financial Futures - SMW (DEVQ) Deva 0 MWh Futures Financialy Settled Futures Electricity 2 oEPQ 1DEVQ: 10EPQ 360 Effective as of trading on the whena becomes month oEPQ
3698 NFXPIM DEOK Zone Day-Ahead Peak Mini Financial Futures - 1MW (DENQ) DENQ 16 MWh Futures Financially Sttled Futures Electricity 2 oEPQ 1DENQ : 1DEPQ 360 Effective as of trading on the whena becomes month oErQ
370 NFX PIM DEOK Zone Day-Ahead Of-Peak Financial Futures (DOFQ) vorq s0 MWh Futures Financially Settled Futures Electricity 2 vorq 5437 Effective as of trading on the whena becomes month oorq
370A  NFXPIM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (DOTQ) vorq 2 MWh Futures Financially Settled Futures Electricity 2 oorq 1D0TQ : 100FQ. 5,437 Effective as of trading on the whena becomes the first nearby month oorq
3708 NFXPIM DEOK Zone Day-Ahead Off-Peak Mini Financia Futures - SMWh (DOIQ) ool s MWh Futures Financialy Sttled Futures Electricity 2 oorq 10010+ 100FQ 5,437 Effective as of trading on the whena becomes month oorq
370 NFXPIM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (D00Q) pooq 1 MWh Futures Financially Settled Futures Electricity 2 oorq 1000Q : 100FQ 5437 Effective as of trading on the whena becomes month oorq
371 NFX PIM DOM Zone Day-Ahead Peak Financial Futures (DOPQ) popa. 800 Mwh Futures Financially Settled Futures Electricity 25 popa. 2,678 Effective as of trading on the whena becomes. month popQ
371A NFXPIMDOM Zone Day-Ahead Peak Mini FinancialFutures - SMW (DOVQ) oova 2 MWh Futures Financialy Settled Futures Electricity 2 oora. 1D0VQ: 100PQ. 2678 Effective as of trading on the whena becomes the first nearby month oorq
3718 NFXPIM DOM Zone Day-Ahead Peak Mini Financia Futures - 1MW (DONQ) oona 16 MWh Futures Financially Sttled Futures Electricity 2 oora. 1DONQ: 1D0PQ 2678 Effective as of trading on the whena becomes month oorq
a2 NFX PIM DOM Zone Day-Ahead Off-Peak Financial Futures (DOMQ) oma s0 MWh Futures Financially Settled Futures Electricity 2 oova 49,140 Effective as of trading on the whena becomes month oma
3724 NFXPIMDOM Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (DOWQ) oowa 25 MWh Futures Financialy Sttled Futures Electricity 2 ooma 1D0WQ : 100MQ 49,140 Effective as of trading on the whena becomes month oma
3728 NFXPIM DOM Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (DOEQ) ootQ. s MWh Futures Financially Settled Futures Electricity 2 ooma 1D0EQ: 100MQ 49,140 Effective as of trading on the whena becomes the first nearby month oma
372C NFXPIM DOM Zone Day-Ahead OFf-Peak Mini inancial Futures - IMWh (DOUQ) ooua 1 MWh Futures Financialy Settled Futures Electricity 2 ooma 100U 1DOMQ, 49,140 Effective as of trading on the whena becomes month oma
73 NFX PIM PENELEC Zone Day-Ahead Peak Financial Futures (PZ8Q) p28Q a00 MWh Futures Financialy Settled Futures Electricity 2 pzBQ 452 Effective as of trading on the whena becomes month p28Q
373A  NFXPIM PENELEC Zone Day-Ahead Peak Financial Futures - SMW (PZFQ) Pz 0 MWh Futures Financially Sttled Futures Electricity 2 pzBQ 1927 10280 452 Effective as of trading on the whena becomes month p28Q
3738 NFXPIM PENELEC Zone Day-Ahead Peak Financal Futures - IMW (PZNQ) pzna 16 MWh Futures Financialy Sttled Futures Electricity 2 pzBQ 192NQ: 10280 452 Effective as of trading on the whena becomes the first nearby month p28Q
374 NFX PIM PENELEC Zone Day-Ahead Off-Peak Financial Futures (PZDQ) pz0Q s0 MWh Futures Financially Settled Futures Electricity 2 p200 6763 Effective as of trading on the whena becomes month pz0Q
374A  NFXPIM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (°ZTQ) pziq 2 MWh Futures Financially Settled Futures Electricity 2 p200 10210+ 10200 6763 Effective as of trading on the whena becomes month pz0Q
3748 NFXPIM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (PZUQ) p20Q s MWh Futures Financialy Sttled Futures Electricity 2 p20Q 10200 1200 6763 Effective as of trading on the whena becomes month pz0Q
376C NFXPIM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - 1MWh (P22Q) p2zq 1 MWh Futures Financialy Sttled Futures Electricity 2 p200 102201 1200 6763 Effective as of trading on the whena becomes the first nearby month pz0Q
375 NFX PIM DPL Zone Day-Ahead Peak Financial Futures (PXBQ) PXBQ. 800 Mwh Futures Financially Settled Futures Electricity 25 PXBQ 7 Effective as of trading on the whena becomes. month PXBQ
375A  NFXPIM DPLZone Day-Ahead Peak Mini Financial Futures - SMW (PXFQ) PxiQ 0 MWh Futures Financially Settled Futures Electricity 2 PxBQ 1PXFQ: 1PXBQ 3 Effective as of trading on the whena becomes month pxea
3758 NFXPIM DPLZone Day-Ahead Peak Mini Financial Futures - 1MW (PXOQ) pxoQ 16 MWh Futures Financialy Settled Futures Electricity 2 PxBQ 1PX0Q: 19XBQ 3 Effective as of trading on the whena becomes the first nearby month pxea
376 NFX PIM DPL Zone Day-Ahead Off-Peak Financial Futures (PXDQ) Px0Q s0 MWh Futures Financially Settled Futures Electricity 2 Px0Q 4,001 Effective as of trading on the whena becomes month px0Q
376A  NFXPIM DPLZone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (PXTQ) pxTQ 2 MWh Futures Financially Settled Futures Electricity 2 Px0Q 1PX1Q: 1PX0Q 4,001 Effective as of trading on the whena becomes month px0Q
3768 NFXPIMDPL. Off-Peak Mini Financial PxiQ s MWh Futures Financially Settled Futures Electricity 2 Px0Q 1PX1Q: 1PX0Q 4,001 Effective as of trading on the whena becomes month px0Q
376C NFXPIM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (PXNQ) PXNG. 1 MWh Futures Financialy Sttled Futures Electricity 2 Px0Q 1PXNQ: 1PXDQ 4,001 Effective as of trading on the whena becomes the first nearby month px0Q
377 NFXISO-NE North East Massachusetts Zone Day-Ahead Peak Financial Futures (AASQ) assa a00 MWh Futures Financially Settled Futures Electricity 2 assq 356 Effective as of trading on the whena becomes month ansa
377A  NFXISO-NE North East Massachusetts Zone Day-Ahead Peak Mini Financial Futures - SMW (AAFQ) asrq 0 MWh Futures Financialy Settled Futures Electricity 2 assq 1AAFQ: 1AASQ 356 Effective as of trading on the whena becomes month asa
3778 NFXISO-NE North East Massachusetts Zone Day-Ahead Peak Mini Financial Futures - 1MW (AA0Q) ar0Q 16 MWh Futures Financialy Settled Futures Electricity 2 assq 1AA0Q: 1AASQ 356 Effective as of trading on the whena becomes month asa
78 NFXISO-NE North East Massachusetts Zone Day-Ahead OFf-peak Financial Futures (AATQ) aaTq s0 MWh Futures Financialy Sttled Futures Electricity 2 aaTq 5117 Effective as of trading on the whena becomes month aaa
378A NFXISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (AAWQ) aawa 25 MWh Futures Financialy Settled Futures Electricity 2 aaTq 1AAWQ: 18ATQ 5117 Effective as of trading on the whena becomes the first nearby month aaa
3788 NFXISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (AIQ) aniq s MWh Futures Financialy Settled Futures Electricity 2 aaTq 1AAIQ: 14ATO 5117 Effective as of trading on the whena becomes month aaa
378C  NFXISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (AANQ) aang 1 MWh Futures Financialy Settled Futures Electricity 2 aTq 1AANQ: 1AATQ 5117 Effective as of trading on the whena becomes month aaTa
379 NFXISO-NE Maine Zone Day-Ahead Peak Financia Futures (IEBQ) IesQ a00 MWh Futures Financialy Sttled Futures Electricity 2 Ie8Q m Effective as of trading on the whena becomes month eBQ
379A  NFXISO-NE Maine Zone Day-Ahead Peak MiniFinancial Futures - SMW (IEFQ) ErQ 0 MWh Futures Financially Settled Futures Electricity 2 Ie8Q 11EFQ: 1EBQ m Effective as of trading on the whena becomes month EsQ
3798 NFXISO-NE Maine Zone Day-Ahead Peak Mini Financial Futures - MW (1E0Q) E0Q 16 MWh Futures Financially Settled Futures Electricity 2 Ie8Q 11E0Q: 1EBQ 1 Effective as of trading on the whena becomes the first nearby month EsQ
380 NFXISO-NE Maine Zone Day-Ahead Off-Peak Financial Futures (IEDQ) 1E0Q s0 MWh Futures Financially Settled Futures Electricity 2 E0Q 2504 Effective as of trading on the whena becomes month EDQ
380A  NFXISO-NE Maine Zone Day-Ahead OFf-Peak Mini Financial Futures - 25MWh (IETQ) e 2 MWh Futures Financially Settled Futures Electricity 2 E0Q 1IETQ: 1EDQ. 2504 Effective as of trading on the whena becomes month e
3508 NFXISO-NE Maine Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (IEIQ) EQ s MWh Futures Financially Sttled Futures Electricity 2 1E0Q 11E1Q: 11E0Q 2504 Effective as of trading on the whena becomes month e
380C  NFXISO-NE Maine Zone Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (IENQ) IENQ 1 MWh Futures Financialy Settled Futures Electricity 2 1E0Q 1IENQ: 1EDQ 2504 Effective as of trading on the whena becomes the first nearby month e
381 NFXISO-NE Rhode Island Zone Day-Ahead Peak Financial Futures (RIYQ) wvQ a00 MWh Futures Financialy Settled Futures Electricity 2 wvQ a3 Effective as of trading on the whena becomes month RvQ
381A  NFXISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures - SMW (RIFQ) RIFQ 0 Mwh Futures Financially Settled Futures Electricity 2 wvQ 1RIFQ 1RVQ. 3 Effective as of trading on the whena becomes month ava
3818 NFXISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures - 1MW (RIOQ) Ri0Q. 16 MWh Futures Financially Settled Futures Electricity 2 wvQ 1RI0Q: 1RIVQ 3 Effective as of trading on the whena becomes month ava
w2 NFXISO-NE Rhode Island Zone Day-Ahead Off-Peak Financial Futures (RIZQ) RizQ s0 MWh Futures Financially Settled Futures Electricity 2 RizQ 3,900 Effective as of trading on the whena becomes the first nearby month RizQ
3824 NFXISO-NE Rhode Island Zone Day-Ahead OFf-Peak Mini Financial Futures - 25MWh (RITQ) wTQ 2 MWh Futures Financially Sttled Futures Electricity 2 RizQ 1RITQ: 1R1ZQ 3,900 Effective as of trading on the whena becomes month Riza
388 NFXISO-NE Rhode Island Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (RIIQ) RiQ s MWh Futures Financialy Sttled Futures Electricity 2 RizQ 1RIQ: 1RIZQ 3,900 Effective as of trading on the whena becomes month Riza
38 NFXISO-NE Rhode Island Zone Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (RING) RING 1 MWh Futures Financialy Settled Futures Electricity 2 RizQ 1RINQ: 1RIZQ 3,900 Effective as of trading on the whena becomes month Riza
383 NFXISO-NE New Hampshire Zone Day-Ahead Peak Financial Futures (IHBQ) H8Q a00 MWh Futures Financially Settled Futures Electricity 2 H8Q 3 Effective as of trading on the whena becomes month 1HBQ.
3834 NFXISONE New Hampshire Zone Day-Ahead Peak Mini Financial Futures - SMW (IHFQ) Q. 0 MWh Futures Financially Sttled Futures Electricity 2 iH8Q 1HFQ: 1HBQ 3 Effective as of trading on the whena becomes the first nearby month 1HBQ
3838 NFXISONE New Hampshire Zone Day-Ahead Peak Mini Financial Futures - IMW (IHOQ) 1HoQ 16 MWh Futures Financialy Settled Futures Electricity 2 H8Q 11HOQ : 11HBQ. 3 Effective as of trading on the whena becomes month 1HBQ.
384 NFXISO-NE New Hampshire Zone Day-Ahead Off-Peak Financial Futures (IHDQ) 1HDQ s0 MWh Futures Financially Sttled Futures Electricity 2 1HDQ 3253 Effective as of trading on the whena becomes month iHoQ
384A  NFXISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (IHTQ) 1H1Q 2 MWh Futures Financially Settled Futures Electricity 2 1HDQ 1HTQ: 1HDQ 3253 Effective as of trading on the whena becomes month iHoQ
388 NFXISONE New Hampshire Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (IHIQ) Q. B MWh Futures Financially Sttled Futures Electricity 2 1HDQ 1HIQ: 1HDQ 3253 Effective as of trading on the whena becomes the first nearby month iHoQ
38C NFXISONE New Hampshire Zone Day-Ahead Off-Peak Mini Financia Futures - IMWh (IHNQ) 1HNQ 1 MWh Futures Financialy Settled Futures Electricity 2 1HDQ 1HNQ : 11HDQ 3253 Effective as of trading on the whena becomes month iHoQ
385 NFXMISO Michigan Hub Day-Ahead Peak Financial Futures (MGPQ) MGPQ a00 MWh Futures Financialy Settled Futures Electricity 2 mGrQ 2,085 Effective as of trading on the whena becomes month MGPQ
385A  NFXMISO Michigan Hub Day-Ahead Peak Mini Fnancial Futures - SMW (MGFQ) MGrQ 0 MWh Futures Financialy Settled Futures Electricity 2 mGrQ IMGFQ: IMGPQ 2085 Effective as of trading on the whena becomes month MePQ
388 NFXMISO Michigan Hub Day-Ahead Peak Mini Financial Futures - IMW (MGOQ) MGoQ 16 MWh Futures Financially Sttled Futures Electricity 2 mGrQ 1MG0Q: IMGPQ 2,085 Effective as of trading on the whena becomes the first nearby month MGPQ
386 NFX & Financial Futures (MGQQ) mGaa s0 MWh Futures Financially Settled Futures Electricity 2 MeaQ 33,415 Effective as of trading on the whena becomes month MGaa
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386A  NFXMISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh (MGTQ) meTQ 2 MWh Futures Financially Settled Futures Electricity 2 mGaa 1MGTQ: IMGaQ 33415 Effective as of trading on the whena becomes the first nearby month MGaa
3868 NFXMISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - SMWh (MGIQ) e B MWh Futures Financially Settled Futures Electricity 2 mGaa 1MGIQ: 1M6QQ 33415 Effective as of trading on the whena becomes the first nearby month MGaa
386C  NFXMISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - 1MWh (MGNQ) MGNQ. 1 MWh Futures Financially Settled Futures Electricity 2 mGaa IMGNQ: IMGQQ 33415 Effective as of trading on the whena becomes the first nearby month MGaa
387 NFXMISO AMILBGS6 Day-Ahead Peak Financial Futures (BGFQ) 86FQ 800 MWh Futures Financially Settled Futures Electricity 2 BGFQ 708 Effective as of trading on the whena becomes month s6FQ
387A NFXMISO AMILBGSS Day-Ahead Peak Mini Financial Futures - SMW (BGIQ) 8610 0 MWh Futures Financialy Sttled Futures Electricity 2 BGFQ 1861 186FQ 708 Effective as of trading on the whena becomes the first nearby month s6FQ
3878 NFXMISO AMILBGSS Day-Ahead Peak Mini Financial Futures - 1MW (BGNQ) BGNQ. 16 MWh Futures Financially Sttled Futures Electricity 2 BGFQ 18GNQ : 18GFQ 708 Effective as of trading on the whena becomes the first nearby month s6rQ
388 NFXMISO AMILBGSS Day-Ahead OFf-Peak Financial Futures (BBFQ) B8rQ s0 MWh Futures Financialy Sttled Futures Electricity 2 serQ 10725 Effective as of trading on the whena becomes the first nearby month B8FQ
388A NFXMISO AMILBGSS Day-Ahead Off-Peak Mini Financial Futures - 25MWh (BBTQ) s8TQ 2 MWh Futures Financialy Sttled Futures Electricity 2 serQ 18870 : 188FQ 10725 Effective as of trading on the whena becomes month B8FQ
388 NFXMISO AMILBGSS Day-Ahead Off-Peak Mini Financial Futures - SMWh (B810) B8i0 s MWh Futures Financially Settled Futures Electricity 2 serQ 18810 188FQ 10725 Effective as of trading on the whena becomes the first nearby month B8rQ
388C  NFXMISO AMILBGSS Day-Ahead Off-Peak Mini Financial Futures - 1MWh (B80Q) 8800 1 MWh Futures Financially Settled Futures Electricity 2 serQ 18800 188FQ 10725 Effective as of trading on the whena becomes the first nearby month B8FQ
389 NFXMISO Arkansas Hub Day-Ahead Peak Financial Futures (ALPQ) e a00 MWh Futures Financialy Sttled Futures Electricity 2 avQ 2697 Effective as of trading on the whena becomes month AvQ
389A  NFXMISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - SMW (ALIQ) AU 0 MWh Futures Financially Settled Futures Electricity 2 e 1ALQ: 1ALPQ 2697 Effective as of trading on the whena becomes the first nearby month AwQ
3898 NFXMISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - 1MW (ALOQ) ALoQ 16 MWh Futures Financially Settled Futures Electricity 2 AP 1AL0Q: 1ALPQ 2607 Effective as of trading on the whena becomes the first nearby month A
390 NFX MISO Arkansas Hub Day-Ahead Off-Peak Financial Futures (ALFQ) ALFQ. 50 Mwh Futures Financially Settled Futures Electricity 25 ALFQ 43,228 Effective as of trading on the whena becomes the first nearby month ALFQ
390A  NFXMISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh (ALTQ) ata 2 MWh Futures Financially Settled Futures Electricity 2 arQ 1ALTQ: 1ALFQ a8 Effective as of trading on the whena becomes month AFQ
3908 NFXMISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - SMWh (ALVQ) Ava s MWh Futures Financialy Settled Futures Electricity 2 arq 1A1VQ: 1ALFQ a8 Effective as of trading on the whena becomes the first nearby month AFQ
390C  NFXMISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - IMWh (ALNG) Alng 1 MWh Futures Financialy Settled Futures Electricity 2 arq 1ALNQ: 1ALFQ a8 Effective as of trading on the whena becomes the first nearby month AFQ
Chapters 400 - 900 Reserved
Natural Gas Liquids
1000 NFX (OPIS) Conway Normal Butane Futures (EIMQ) M. 42,000 Gallons Futures Financially Settled Futures Natural Gas Liquids v 25 M. 250 Close of trading 3 business days prior to last trading day of the contract EMQ
1001 NFX (OPIS) Conway Propane Futures (EIKQ) ElKQ 42,000 Gallons Futures Financially Settled Futures Natural Gas Liquids Y 25 EKQ 250 Close of trading 3 business days prior to last trading day of the contract ElKQ
1002 NFX (OPIS) Mont Belvieu Non-LST Normal Butane Futures (DROQ) DROQ. 42,000 Gallons Futures Financially Settled Futures Natural Gas Liquids v 25 DROQ 1,500 Close of trading 3 business days prior to last trading day of the contract DROQ.
1003 NFX (OPIS) Mont Belvieu Non-LST Propane Futures (PROQ) PROQ. 42,000 Gallons Futures Financially Settled Futures Natural Gas Liquids v 25 PROQ. 3,000 Close of trading 3 business days prior to last trading day of the contract PROQ
1004 NFX (OPIS) Mont Belvieu Non-LST Natural Gasoline Futures (QROQ) aroa 42,000 Gallons Futures Financially Settled Futures Natural Gas Liquids v 2 aroa 250 Close of trading 3 business days prior to last trading day of the contract aroa
1005 NFX (OPIS) Mont Belvieu Non-LST Ethane Futures (CROQ) croQ 42,000 Gallons Futures Financially Settled Futures Natural Gas Liquids v 25 croQ 2,500 Close of trading 3 business days prior to last trading day of the contract crRoQ
1006 NFX (OPIS) Mont Belvieu LST Propane Futures (BROQ) BROQ 42,000 Gallons Futures Financially Settled Futures Natural Gas Liquids v 25 BROQ 3,000 Close of trading 3 business days prior to last trading day of the contract BROQ
1007 NFX (OPIS) Mont Belvieu LST Normal Butane Futures (MNBQ) MNBQ 42,000 Gallons Futures Financially Settled Futures Natural Gas Liquids Y 25 MNBQ 250 Close of trading 3 business days prior to last trading day of the contract MNBQ
Ferrous Products
1100 NFXMidwest US Shredded Steel Scrap Financial Futures (USSQ) ussa 10 GrossTons Futures Financially Settled Futures Ferrous Products 2 ussa 34,000 First trading day of the explring contract manth ussa
Tanker Freight Products
1200 NPXBLPGLVLGC Middle East Gulf-lapan Tanker Freight Financial Futures (LPGQ) e 1000 MetricTons Futures Financially Settled Futures Freight v 2 16 300 Clase of trading 3 business days prior to last trading day of the contract e
1201 NPXTC2 MR Continent-USAC 37,000 T Tanker Freight Financial Futures (TC20) 100 1000 MetricTons Futures Financially Settled Futures Freight v 2 100 500 Clase of trading 3 business days prior to last trading day of the contract T2
1202 NFXTCS LR 1 AG-Japan 55,000 MT Tanker Freight Financial Futures (TC5Q) Tcsa 1000 MetricTons Futures Financially Settled Futures Freight v 2 Tcsa 1,000 Clase of trading 3 business days prior to last trading day of the contract Tesq
1203 NPXTCE MR Algeria-Euromed Tanker Freight Financial Futures (TC6Q) Tceq 1000 MetricTons Futures Financially Settled Futures Freight v 2 Tceq 0 Clase of trading 3 business days prior to last trading day of the contract TesQ
1204 NPXTC7 MR Singapore-East Coast Australia 30,000 MT Tanker Freight Financial Futures (TC7Q) 1070 1000 MetricTons Futures Financially Settled Futures Freight v 2 1070 1,000 Clase of trading 3 business days prior to last trading day of the contract Terq
1205 NPXTCO MR Baltic to UK-Cont 30,000 MT Tanker Freight Financial Futures (TC9Q) Tc90 1000 MetricTons Futures Financially Settled Futures Freight v 2 Tc00 1,000 Clase of trading 3 business days prior to last trading day of the contract Tesq
1206 NPXTCL2 MR West Coast India-lapan 35,000 MT Tanker Freight Financial Futures (T120) 120 1000 MetricTons Futures Financially Settled Futures Freight v 2 120 500 Clase of trading 3 business days prior to last trading day of the contract 120
1207 NPXTCLAMR US Gulf-Continent Tanker Freight Financial Futures (T140) T1aQ 1000 MetricTons Futures Financially Settled Futures Freight v 2 190 200 Clase of trading 3 business days prior to last trading day of the contract T140
1208 NFXTCIS LR Med-Far East 80,000 MT Tanker Freight Financial Futures (T150) Q. 1000 MetricTons Futures Financially Settled Futures Freight v 2 T1sQ 150 Clase of trading 3 business days prior to last trading day of the contract T150
1200 NPCTDICVLCC hina 270,000 MT Tanker Freig T30 1000 MetricTons Futures Financially Settled Futures Freight v 2 030 2,500 Clase of trading 3 business days prior to last trading day of the contract 030
1210 NPXTD? Aframax North Sea-Continent Tanker Freight Financial Futures (TD7Q) 070 1000 MetricTons Futures Financially Settled Futures Freight v 2 070 1,000 Clase of trading 3 business days prior to last trading day of the contract 070
1211 NPCTDB Aframax T Futures (TD: To8Q 1000 MetricTons Futures Financially Settled Futures Freight v 2 080 500 Clase of trading 3 business days prior to last trading day of the contract To8Q
1212 NPXTD20 Suezmax West Africa-Continent 130,000 MT Tanker Freight Financial Futures (120Q) T200 1000 MetricTons Futures Financially Settled Futures Freight v 2 T200 800 Clase of trading 3 business days prior to last trading day of the contract 200
Dry Freight Products
1300 NFX C3 Dry Freight Capesize Voyage Route Financial Futures (C3AQ) caq 1,000 Metric Tons Futures. Cash Settlement Freight Y 25 caq 2,500 Close of trading 3 business days prior to last trading day of the contract c3aq
1301 NFX C4 Dry Freight Capesize Voyage Route Financial Futures (C4AQ) caaq 1,000 Metric Tons Futures. Cash Settlement Freight Y 25 ceaq 2,500 Close of trading 3 business days prior to last trading day of the contract caaq
1302 NFX CS Dry Freight Capesize Voyage Route Financial Futures (C5AQ) csaQ 1,000 Metric Tons Futures. Cash Settlement Freight Y 25 csaQ 2,500 Close of trading 3 business days prior to last trading day of the contract csaQ
1303 NFX C7 Dry Freight Capesize Voyage Route Financial Futures (C7AQ) c7aq 1,000 Metric Tons Futures. Cash Settlement Freight Y 25 c7aQ 2,500 Close of trading 3 business days prior to last trading day of the contract c7aq
1304 NFX CSATC Capesize 4 T/C Average Financial Futures (CS4Q) csaa 1 Day Futures Cash Settlement Freight v 2 csaa 2,050 Close of trading 3 business days prior to last trading day of the contract csaa
13048 NFX Options on NFX CSATC Capesize 4 T/C Average Financial Futures (C4Q) ca 1 Day Options Exercises into Financial Futures Freight 2 2 csaa. 1C4Q:1Cs4Q 7,050 Close of trading 3 business days prior to last trading day of the contract csaq
1305 NFX CSSTC Capesize 5 T/C Average Financial Futures (€S5Q) cssa 1 Day Futures. Cash Settlement Freight Y 25 cssa 8,150 Close of trading 3 business days prior to last trading day of the contract cssq
1305A NFX Options on NFX CSSTC Capesize 5 T/C Average Financial Futures (C5Q) sa 1 Day Options Exercises into Financial Futures Freight 2 2 cssa. 1C5Q:1Cs5Q 8,150 Close of trading 3 business days prior to last trading day of the contract cssq
1306 NFX HS6TC Handysize 6 T/C Average Financial Futures (HS6Q) HS6Q 1 Day Futures. Cash Settlement Freight Y 25 HS6Q 2,500 Close of trading 3 business days prior to last trading day of the contract Hs6Q
1306A NFX Options on NFX HS6TC Handysize 6 T/C Average Financial Futures (H6Q) H6Q 1 Day Options Exercises into Financial Futures Freight 2 2 HS6Q. 1H6Q:1HS6Q 2,500 Close of trading 3 business days prior to last trading day of the contract HS6Q
1307 NFX PMA4TC Panamax 4 T/C Average Financial Futures (PM4Q) PMaQ 1 Day Futures Cash Settlement Freight Y 2 PMaQ 7,600 Close of trading 3 business days prior to last trading day of the contract pMaQ
13074 NFX Options on NFX PMATC Panamax 4 T/C Average Financial Futures (P4Q) Paq 1 Day Options Exercises into Financial Futures Freight 12 25 PM4Q 1P4Q:1PM4Q 7,600 Close of trading 3 business days prior to last trading day of the contract PMaQ
1308 NFX SM10TC Supramax 10 T/C Average Financial Futures ($10Q) s100. 1 Day Futures Cash Settlement Freight v 25 s100 2,500 Close of trading 3 business days prior to last trading day of the contract s100
1308A NFX Options on NFX SM10TC Supramax 10 T/C Average Financial Futures (S0Q) s0Q 1 Day Options Exercises into Financial Futures Freight 2 25 510 150Q:1s10Q 2,500 Close of trading 3 business days prior to last trading day of the contract s10Q
1309 NFX SMBTC Supramax 6 T/C Average Financial Futures (SM6Q) sM6Q 1 Day Futures. Cash Settlement Freight Y 25 sM6Q 3,950 Close of trading 3 business days prior to last trading day of the contract sMeQ
13094 NFX Options on NFX SMETC Supramax 6 T/C Average Financial Futures (S60) 60 1 Day Options Exercises into Financial Futures Freight 12 25 sM6Q 156Q:1SM6Q 3,950 Close of trading 3 business days prior to last trading day of the contract sMeQ
1310 NFX P1A Panamax T/C Transatlantic RV Financial Futures (P1AQ) P1AQ 1 Day Futures Cash Settlement Freight Y 2 P1AQ 2,500 Close of trading 3 business days prior to last trading day of the contract P1AQ
1311 NFX P2A Panamax T/C Skaw Gibraltar - Far East Financial Futures (P2AQ) P2AQ 1 Day Futures Cash Settlement Freight Y 2 P2AQ 2,500 Close of trading 3 business days prior to last trading day of the contract P2AQ
1312 NFX P3A Panamax T/C Japan - S. Korea Trans Pacific R/V Financial Futures (P3AQ) P3AQ 1 Day Futures Cash Settlement Freight Y 25 P38Q 2,500 Close of trading 3 business days prior to last trading day of the contract P3AQ
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Interest Rate Products
2002 Nasdaq U.S. 2-YR DVOL Treasury Futures TUDV 1000000 USTDVOL Futures Financialy Settled Futures Interest Rate 200 TuDV 750 6000 Close of trading 10 business days prior to the last day of trading in the expiring contract month TUDV
2005 Nasdaq U.S. 5-YR DVO1 Treasury Futures Fvov 1000000 USTDVOL Futures Financially Sttled Futures Interest Rate 200 Fvov 750 8500 Close of trading 10 business days prior to the last day of trading inthe expiring contract month Fvov
2010 Nasdaq U.S. 10-YR DVOL Treasury Futures TvoX 1000000 USTDVOL Futures Financially Sttled Futures Interest Rate 200 VoKX 750 7,000 Close of trading 10 business days prior to the last day of trading in the expiring contract month Tvox
2030 Nasdag U.S. 30-YR DVOL Treasury Futures usov 1000000 USTDVOL Futures Financialy Sttled Futures Interest Rate 150 usov 1,000 3,000 Close of trading 10 business days prior to the last day of trading in the expiring contract month

usov
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Oil and Refined Products
101 NFX Brent Crude Financial Futures (BFQ) srQ 10,000 srQ 20,000
101A  NFXBrent Ist Line Financial Futures (18Q) 18Q 118a:18FQ 10,000 srQ 1180 18FQ 20,000
1018 NPXBrent 1st Line Mini Financial Futures (IMMQ) mMma 10MMQ: 18FQ 10,000 srQ 10MMQ: 18FQ 20,000
102 NFX Options on NFX Brent Crude Financial Futures (BCQ) 8ca 18cQ: 18 10,000 srQ 18cQ:18FQ 20,000
103 NFXWTI Crude OilFinancial Futures (CLQ) aa 10,000 aa 20,000
103A  NFXWTICrude Ofl Penuitimate Financial Futures (TQ) @ 10,000 @ 20,000
1038 NPXWTI 15t Line Financial Futures (RTIQ) wTIQ 1RTIQ: 10 10,000 aa 1RTIQ:10lQ 20,000
103 NPXWTI 1t Line Mini Financial Futures (RMMQ) RMMQ 10RMMQ;: 10Q 10,000 aa 10RMMQ: 1ClQ 20,000
1030 NFXOptions on NFX WTI Ist Line Financial Futures (TIQ) Ta 1T 10 10,000 aa 1Ta:1ca 20,000
104A  NFXOptions on NFX WTI Crude Oil Penultimate Financial Futures (TOQ) 00 1T00:1TQ 10,000 @ 1700:17Q 20,000
105 NFX Low Sulphur Gasoil Financial Futures (GOQ) Goa 50,000 Goa 50,000
105A  NFXLow Sulphur GasoilIst Line Financial Futures (ULAQ) usa 1UlAQ:160Q 50,000 Goa 1ulAQ: 1600 50,000
1058 NPXGasoil Crack Financial Futures (in BBLS) - Low Sulphur Gasoil 1st Line v Brent 1st Line (GZQ) oz srQ 745 620:1060Q 1670:-18FQ 50,000/ 10,000 Goa BrQ 7.45620:1060Q 1670:-187Q 50,000/ 20,000
106 NFX Heating Ol Financial Futures (HOQ) HoQ 5000 HoQ 7,000
106A  NFXHeating Oil Penultimate Financial Futures (0) oa 5000 oa 7,000
1068 NPX Heating Oi 15t ine Financial Futures (HOFQ) HorFQ 1HOFQ: 1HOQ 5000 HoQ 1HOFQ:1HOQ 7,000
106C  NPXOptions on NFX Heating Oil Penultimate Financial Futures (00Q) ooa 1000:10Q 5000 oa 1000:10Q 7,000
107 NFX RBOB Gasoline Financial Futures (RBQ) RsQ 5000 RoQ 7,000
1074 NFXRBOB Gasoline Penultimate Financial Futures (RQ) R 5000 R 7,000
1078 NPXRBOB Gasoline 1t Line Financial Futures (R8SQ) RBSQ 1RB5Q:RBQ 5000 RoQ 1R85 RBQ 7,000
107C NPXGasoline Crack Financial Futures (in BBLS) - RBOB Gasoline 1t Line vs Brent st Line (RBRQ) RBRQ srQ 1R8RQ: 1RBQ 1RBRQ; -1 8FQ 5,000/10,000 RBQ BrQ 1RBRQ: 1RBQ 1RBRQ: -1 BFQ 7,000/ 20000
07 N e line Penultimate Financial Futures (ROQ) RoQ 1R0Q:1RQ 5000 R 1R0Q:1RQ 7,000
108 NFX Fuel Oil 3.5% FOB Rotterdam Barges Financial Futures (BARQ) 8aRQ 1,500 BARQ 1,500
109 NFX Fuel Oil 3.5% FOB MED Cargoes Financil Futures (FOMQ Foma 1,500 Foma 1,500
110 NFX Fuel Oil 380 CST Singapore Financial Futures (SY5Q) svsa 1,500 svsa 1,500
1 NFX Fuel Oil 180 CST Singapore Financial Futures (5250) szsa 5000 szsa 5000
12 NFX Fuel Ofl Diff - NFX Fuel Ol 380 CST Singapore Financial Futures vs NFX Fuel Ol 3.5% FOB Rotterdam Barges Financial Futures (S15Q) sisq BARQ 15150:15¥5Q 151501 BARQ 1,500/1,500 svsa 8aRQ 15150: 15¥5Q 15150 -18ARQ 1,500/1,500
3 NFX Fuel Ol Diff - NFX Fuel Ol 180 CST Singapore Financial Futures vs NFX Fuel Oi 380 CST Singapore Financial Futures (STSQ) stsa svsa 1575Q: 1525 15T5Q:-15v5Q 5000/1,500 szsa svsa 1575015250 15T5Q:-15¥5Q 5,000/1,500

Natural Gas
201 NFX Henry Hub Natural Gas Financial Futures -2,500 (NNQ) N 4NNQ:1HHQ 12,000 HHQ 4NNQ:1HHQ 12,000
202 NFX Henry Hub Natural Gas Penultimate Financial Futures - 2,500 (NPQ) NP aNPQ:1HUQ 12,000 HuQ 4NPQ: 1HUQ 12,000
203 NFX Henry Hub Natural Gas Financial Futures -10,000 (HHQ) HHQ 12,000 HHQ 12,000
204 NFX Henry Hub Natural Gas Penultimate Financial Futures - 10,000 HUQ) HuQ 12,000 HuQ 12,000
205 NFX Options on NFX Henry Hub Penultimate Financial Futures - 10,000 (LNQ) wa 11NQ:1HUQ 12,000 HuQ 1iNQ: 1HUQ 12,000

Power
301 NFX CAISO NP-15 Hub Day-Ahead Off-Peak Financial Futures (ONPQ) onea 60,000 onea 60,000
301A NFXCAISO NP-15 Hub Day-Ahead Off-Peak Mini Financial Futures ~ 5 MWH (ONMQ) onma 5ONMQ: 10NPQ 60,000 onea 50NMQ;: 10NPQ 60,000
3018 NFXCAISO NP-15 Hub Day-Ahead Off-Peak Mini Financial Futures ~ 1 MWH (ONNQ) onna 250NNQ: 10NPQ 60,000 onea 250NNQ: 10NPQ 60,000
302 NFX CAISO NP-15 Hub Day-Ahead Peak Financial Futures (NPMQ) NPMQ 4,000 NPMQ 7,000
3024 NFXCAISO NP-15 Hub Day-Ahead Peak Mini Financial Futures ~ 5 MW (NPNQ) NPNQ SNPNQ: 1NPMQ 4000 NPMQ SNPNQ: 1NPMQ 7,000
3028 NFXCAISO NP-15 Hub Day-Ahead Peak Mini Financial Futures ~ 1 MW (NPPQ) NPPQ 25NPPQ: 1NPMQ 4,000 NPMQ 25 NPPQ: NPV 7,000
303 NFX CAISO SP-15 Hub Day-Aead Off-Peak Financial Futures (0FPQ) orpa 95,000 orra 95,000
303A  NFXCAISO SP-15 Hub Day-Ahead Off-Peak Mini Financial Futures — 5 MWH (OFMQ) orma 50FMQ: 10FPQ 95,000 orra SOFMQ: 10FPQ 95,000
3038 NFXCAISO SP-15 Hub Day-Ahead Off-Peak Mini Financial Futures ~ 1 MWH (OFNQ) ofna 250FNQ:10FPQ 95,000 orra 250FNQ:10FPQ 95,000
304 NFX CAISO SP-15 Hub Day-Aead Peak Financial Futures (SPMQ) sPma 6000 sema 15,000
304A  NFXCAISO SP-15 Hub Day-Ahead Peak Mini Financial Futures -5 MW (5PZQ) sPza 55P2Q:15PMQ 5000 sema 55PZQ:15PMQ 15,000
3048 NFXCAISO SP-15 Hub Day-Ahead Peak Mini Financial Futures ~ 1 MW (SPVQ) sva 255PvQ: 15PMQ 5000 sema 255PvQ: 15PMQ 15,000
305 NFXISO-NE Massachusetts Hub Day-Ahead Off-Peak Financial Futures (NOPQ) NoPa 45,000 Nopa 50000
305A  NFXISO-NE Massachusetts Hub Day-Ahead Off-Peak Mini Financial Futures ~ 5 MWH (NOMQ) Noma 10NOMQ: 1NOPQ 45,000 NoPQ 10NOMQ: 1NOPQ 80,000
3058 NFXISONE Massachusetts Hub Day-Ahead Of-Peak Mini Financal Futures ~ IMWH (NONQ) nona S0NONQ: 1NOPQ 45,000 nopa S0NONQ: 1NOPQ 80,000
305C  NFXISONE Massachusetts Hub Day-Ahead Off-Peak Mini Financial Futures ~ 25MWh (NOLQ) nola 2NoLa: 1NoP 45,000 nopa 2Nl 1NoPQ 80,000
306 NFXISO-NE Massachusetts Hub Day-Ahead Peak Financial Futures (NEPQ) NEPQ 3,000 NEPQ 10,000
306A  NFXISONE Massachusetts Hub Day-Ahead Peak Mini Financial Futures ~ 5 MW (NMMQ) NMMQ 10NMMQ: 1 NEPQ 3000 NEPQ 10 NMMQ: 1 NEPQ 10,000
3068 NFXISONE Massachusetts Hub Day-Ahead Peak Mini Financial Futures - 1 MW (NEMQ) NEmQ SONEMQ: 1 NEPQ 3,000 NEPQ SONEMQ: 1 NEPQ 10,000
307 NFXMISO Indiana Hub Real-Time Off-Peak Financial Futures (CPOQ) croq 20,000 cpoq 30,000
3074 NFXMISO Indiana Hub Real-Time Off-Peak Mini Financial Futures ~ 5 MWH (CPMQ) cpva 10CPMQ: 1 CPOQ 20,000 cpoa 10cPMQ: 1 CPOQ 30,000
3078 NFXMISO Indiana Hub Real-Time Off-Peak Mini Financial Futures - 1 MWH (CPNQ) cona 50CPNQ: 1CPOQ 20,000 cpoa 50CPNQ;: 1CPOQ 30,000
307 NFXMISO Indiana Hub Real-Time Off-Peak Mini Financial Futures ~ 25MWh (CPXQ) crxa 2¢Pxa:1cP0Q 20,000 cpoa 20Px:1CPOQ 30,000
308 NFXMISO Indiana Hub Real-Time Peak Financial Futures (CING) ana 2000 ana 10,000
308A  NFXMISO Indiana Hub Real-Time Peak Mini Financial Futures ~ 5 MW (MCHQ) nMeHa 10MCHQ: 1CNQ 2,000 ana 10McHQ: 1 CNG 10,000
3088 NFXMISO Indiana Hub Real-Time Peak Mini Financial Futures ~ 1 MW (MCGQ) mcsa S0MCGQ:1CINQ 2000 ana 50MCGQ: 1CING 10,000
309 NFX PIM AEP Dayton Hub Real-Time Off-Peak Financial Futures (A0DQ) oo 25,000 oo 60,000
309A  NFXPIMAEP Dayton Hub Real-Time Off-Peak Mini Financial Futures - 5 MWH (AOMQ) Aoma 10A0MQ: 1A0DQ 25,000 oo 10A0MQ;: 1A0DQ 60,000
3098 NFXPIM AEP Dayton Hub Real-Time Off-Peak Mini Financial Futures ~ IMWH (AONQ) Aona 50AONQ: 1A0DQ 25,000 oo S0AONQ: 1A0DQ 60,000
30C  NFXPIM AEP Dayton Hub Real-Time Off-Peak Mini Financial Futures - 25 MWh (AOXQ) Aoxa 2A0XQ: 1A00Q 25,000 oo 2A0XQ:1A00Q 60,000
310 NFX PIM AEP Dayton Hub Real-Time Peak Financial Futures (MSOQ) Ms0Q 2000 Ms0Q 5000
310A  NFXPIMAEP Dayton Hub Real-Time Peak Mini Financial Futures ~ 5 MW (MSSQ) mssQ 10 Ms5Q: 1Ms0Q 2000 msoQ 10Ms5Q:1MS0Q 5000
3108 NFXPIMAEP Dayton Hub Real-Time Peak Mini Financial Futures ~ 1 MW (MSTQ) msta S0MSTQ:1M50Q 2000 Ms0Q 50MSTQ: 1M50Q 5000
1 NFX PIM Northern linois Hub Real-Time Off-Peak Financial Futures (NIOG) nioa 49,000 nioa 78,400
311A NFXPIM Northern linois Hub Real-Time Off-Peak Mini Financal Futures - 5 MWH (NIMQ) niva 10NIMQ: 1NI0Q 49,000 nioa 10NIMQ: 1NI0Q 78,400
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3118 NFXPIM Northern linois Hub Real-Time Off-Peak Mini Financial Futures — 1 MWH (NINQ) NING S0NINQ: 1NIOQ 49,000 nioQ SONING:1NI0Q 78,400
311C NFXPIM Northern llinois Hub Real-Time Off-Peak Mini Financial Futures — 25MWh (NIXQ) Nixa 2NIKQ: 1NI0Q 49,000 nioQ 2NXQ: 1Ni0Q 78,400
312 NFXPIM Northern llinos Hub Real-Time Peak Financial Futures (PNLQ) PN 4,200 eNLQ 5250

3124 NFX PJM Northern lllinois Hub Real-Time Peak Mini Financial Futures —5 MW (PNQQ) pPNQQ 10PNQQ: 1 PNLQ. 4,200 PNLQ. 10PNQQ: 1PNLQ 5,250

3128 NFXPIM Northern linois Hub Real-Time Peak Mini Financial Futures — 1 MW (PNPQ) PrPQ 50PNPQ: 1PNLQ 4,200 prLQ S0PNPQ: 1PNLO. 5250

313 NFX PIM Western Hub Day-Ahead Peak Financial Futures (PICQ) pica 3500 picQ 3500

313A  NFXPIM Western Hub Day-Ahead Peak Mini Financial Futures - 5 MW (P1BQ) PiBQ 10018Q: 1PICQ 3500 pica 10180 1PICQ 3500

3138 NFXPIM Western Hub Day-Ahead Peak Mini Financial Futures ~ 1 MW (PLEQ) PIEQ 50PIEQ: 1PICQ 3500 pica S0PIEQ:1PICQ 3500

314 NFX PJM Western Hub Day-Ahead Off-Peak Financial Futures (PJDQ) PIDQ 60,000 PIDQ 150,000
314A  NFXPIM Western Hub Day-Ahead OFf-Peak Mini Financial Futures — 5 MWH (OPBQ) ora 100P8Q: 1PI0Q 60,000 PIDQ. 100PBQ: 1PIDQ 150,000
3148 NFXPIM Western Hub Day-Ahead OFf-Peak Mini Financial Futures — 1 MWH (0PCQ) orca 500pCQ:1PIDQ. 60,000 PIDQ. 500pCQ: 1PIDQ 150,000
314C  NFXPIM Western Hub Day-Ahead OFf-Peak Mini Financial Futures - 25MWh (OPXQ) orxa 20pxa:1PI0Q 60,000 PIDQ 20PxQ:1PIDQ 150,000
315 NFX PIM Western Hub Real-Time Off-Peak Financial Futures (OPQ) oria 60,000 oria 150,000
315A NFX PJM Western Hub Real-Time Off-Peak Mini Financial Futures (OPKQ) - 5 MWH (OPKQ) oPka 100pKQ:10PIQ 60,000 orla 100PKQ: 10PIQ 150,000
3158 NFXPIM Western Hub Real-Time OFf-Peak Mini Financial Futures — 1 MWH (OPNQ) orna 500PNQ:10PIQ 60,000 oria 500PNQ:10PIQ 150,000
315C  NFXPIM Western Hub Real-Time OFf-Peak Mini Financial Futures - 25MWh (OPLQ) orla 2000: 10010 60,000 oria 20pL0: 10010 150,000
316 NFX PIM Western Hub Real-Time Peak Financial Futures (PIMQ) PIMQ 5,000 piva 15,000
316A  NFXPIM Western Hub Real-Time Peak Mini Financial Futures ~ 5 MW (PMIQ) PMIQ 10PMIQ: 1PIMQ 5000 piva 10PMIQ: 1PIMQ 15,000
3168 NFXPIM Western Hub Real-Time Peak Mini Financial Futures ~ 1 MW (PMIQ) pmiQ 50PMIQ: 1 PIMQ 5000 piva S0PMIQ:1PIMQ 15,000
316C  NFXOptions on NFX PIM Western Hub Real-Time Peak Financial Futures (PIOQ) pi0Q 1p10Q:1PIMQ 5,000 piva 1pi0Q: 1PIMQ 15,000
316D NFXPIM Western Hub Real-Time Peak One Time Calendar Year Financial Futures (PMXQ) pMXQ 1PMXQ: 05 PIMQ 10,000 piva 1PMXQ: 05 PIMQ 30,000
316E NPXOptions on NFX PIM Western Hub Real-Time Peak One Time Calendar Year Financial Futures (PMQ) pma 1pMQ:05 PIMQ 10,000 piva 1PMQ:05 PIMQ 30,000
317 NFX ERCOT North 345 KV Hub Real-Time Peak Financial Futures (ERNQ) ERNG 3,000 ERNG 5000

3174 NFXERCOT North 345 KV Hub Real-Time Peak Mini Financial Futures - 5 MW (ENMQ) Envia 10ENMQ: 1 ERNQ. 3,000 eRng. 10ENMQ: 1 ERNG. 5000

3178 NFXERCOT North 345 KV Hub Real-Time Peak Mini Financial Futures — 1 MW (ENSQ) Ensa 50ENSQ: 1 ERNQ 3,000 eRng SOENSQ:1ERNG. 5000

318 NFX ERCOT Houston 345 KV Hub Real-Time Peak Financial Futures (ERHQ) ERHQ 2,000 ERHQ 5000

318A  NFXERCOT Houston 345 KV Hub Real-Time Peak Mini Financial Futures - 5 MW (EHMQ) EHMQ 10EHMQ: 1 ERHO. 2000 eRHa. 10 EHMQ: 1 ERHO. 5000

3188 NFXERCOT Houston 345 KV Hub Real-Time Peak Mini Financial Futures — 1 MW (EHSQ) EHSQ 50EHSQ: 1 ERHO, 2,000 eRHO. SOEHSQ: 1 ERHQ 5000

319 NFX ERCOT Souith 345 KV Hub Real-Time Peak Financial Futures (ERSQ) £rsQ 2,000 ERsQ 5000

319A  NFXERCOTSouth 345 KV Hub Real-Time Peak Mini Financial Futures - 5 MW (ESMIQ) Esva 10£SMQ: 1 ERSQ 2,000 ersq 10ESMQ 1 1 ERSQ 5000

3198 NFXERCOTSouth 345 KV Hub Real-Time Peak Mini Financial Futures - 1 MW (ESSQ) essq S0ES5Q: 1 ERSQ 2000 ersq 50€55Q:1ERSQ 5000

320 NFX ERCOT West 345 KV Hub Real-Time Peak Financial Futures (ERWQ) eRwa 2,000 ewa 5000

30A  NFXERCOTWest 345 KV Hub Real-Time Peak Mini Financial Futures ~'5 MW (EWMQ) ewva 10 EWMQ: 1ERWQ 2000 ewa 10EWMQ 1 ERWQ 5000

3208 NFXERCOTWest 345 KV Hub Real-Time Peak Mini Financial Futures ~ 1 MW (EWSQ) Ewsq 50EWSQ: 1ERWQ 2000 ewa S0EWSQ: 1 ERWQ 5000

321 NFX ERCOT North 345 KV Hub Real-Time OFf-Peak Financial Futures (NEBQ) NEBQ 52,500 NEBQ 52,500
321A NFXERCOT North 345 KV Hub Real-Time Off-Peak Mini Financial Futures - 5 MWH (NHMQ) NHMQ. 10NHMQ: 1 NEBQ 52,500 NEBQ 10 NHMQ 1 NEBQ 52,500
3218 NFXERCOT North 345 KV Hub Real-Time OFf-Peak Mini Financial Futures ~ 1 MWH (NHNQ) NHNQ 50NHNQ: 1 NEBQ 52,500 NEBQ SONHNQ: 1 NEBQ 52,500
321 NFXERCOT North 345 KV Hub Real-Time Off-Peak Mini Weekend 2K16 Financial Futures (XPCQ) xca 00625 XPCQ: 1NEBQ 52,500 NEBQ 00625 XPCQ: 1 NEBQ 52,500
321D NFXERCOT North 345 KV Hub Real-Time Off-Peak Mini Weekend 2X16 Financial Futures - 80 MWh (XPIQ) xpia 0,625 XPIQ: 1 NEBQ, 52,500 NEBQ 0625 XPIQ.: 1 NEBQ. 52,500
316 NPXERCOT North 345 KV Hub Real-Time Off-Peak Mini Weekend 2X16 Financial Futures - 16MWh (XPMQ) xema 3125 XPMQ: 1 NEBQ 52,500 NEBQ 3125 XPMQ : 1 NEBQ 52,500
320F  NPXERCOT North 345 KV Hub Real-Time Off-Peak 748 Financial Futures (XPBQ) xpBQ 1XPBQ: 1NEBQ 52,500 NEBQ 1XPBQ: 1NEBQ 52,500
3216 NFXERCOT North 345 KV Hub 78 Financial Q xpra 10XPFQ: 1 NEBQ. 52,500 NEBQ 10XPFQ: 1NEBQ 52,500
3214 NFXERCOT North 345 KV Hub Real-Time Off-Peak Mini 78 Financial Futures - IMWh (XPOQ) xpoQ 50XPOQ: 1 NEBQ 52,500 NEBQ S0XPOQ: 1NEBQ 52,500
32 NFX ERCOT Houston 345 KV Hub Real-Time Off-Peak Financial Futures (HEBQ) HEBQ 35,000 HEBQ. 35,000
3224 NFXERCOT Houston 345 KV Hub Real-Time Off-Peak Mini Financial Futures — 5 MWH (HHMQ) HHMQ. 10 HHMQ : 1 HEBQ 35,000 HEBQ. 10 HHMQ : 1 HEBQ 35,000
328 NFXERCOT Houston 345 KV Hub Real-Time Off-Peak Mini Financial Futures — 1 MWH (HHNQ) HHNQ 50 HHNQ: 1 HEBQ. 35,000 HEBQ. S0HHNQ : 1 HEBQ 35,000
3220 NFXERCOT Houston 345KV Hub Real-Time Off-Peak Weekend 2x16 Financial Futures (XPLQ) xpLa 00625 XPLQ : 1 HEBQ 35,000 HEBQ. 0,0625 XPLQ: 1 HEBQ. 35,000
320 NFXERCOT Houston 345KV Hub Real-Time Off-Peak Mini Weekend 2x16 Financial Futures - 80 MWh (XPHQ) xpHa 0,625 XPHQ: 1 HEBQ 35,000 HEBQ. 0,625 XPHQ: 1 HEBQ 35,000
326 NPXERCOT Houston 345KV Hub Real-Time Off-Peak Mini Weekend 2¢16 Financia Futures - 16 MWh (XPUQ) xpua 3.125XPUQ: 1 HEBQ 35,000 HEBQ. 3.125XPUQ: 1 HEBQ. 35,000
322F  NPXERCOT Houston 345KV Hub Real-Time Off-Peak 7X8 Financial Futures (XPKQ) XpKa 1XPKQ: 1 HEBQ 35,000 HEBQ. 1XPKQ: 1 HEBQ, 35,000
326 NFXERCOT Houston 345KV Hub Real-Time OFf-Peak Mini 746 Financial Futures - s Mh (XPVQ) xva 10XPVQ 1 1 HEBQ 35,000 HEBQ. 10XPVQ : 1 HEBQ 35,000
32H  NFXERCOT Houston 345KV Hub Real-Time Off-Peak Mini 748 Financial Futures - 1 MWh (XPNQ) XeNQ. 50XPNQ: 1 HEBQ 35,000 HEBQ. SOXPNQ: 1HEBQ 35,000
323 NFX ERCOT Souith 345 KV Hub Real-Time OFf-Peak Financial Futures (SEBQ) sesq 13,500 sea 13,500
323A  NFXERCOTSouth 345 KV Hub Real-Time Off-Peak Mini Financial Futures — 5 MWH (SHMQ) sHvQ 105HMQ : 15E8Q 13,500 sea 105HMQ: 15E8Q 13,500
3238 NFXERCOTSouth 345 KV Hub Real-Time Off-Peak Mini Financia Futures - 1 MWH (SHNQ) sHNQ. 50SHNQ: 1SEBQ 13,500 sea S0SHNQ : 1SEBQ 13,500
323 NFXERCOTSouth 345KV Hub Real-Time Off-Peak Weekend 2416 Financal Futures (YFSQ) visa 00625 ¥¥5Q:1E8Q 13,500 sBa 00625 ¥F5Q: 15€8Q 13,500
330 NFXERCOTSouth 345KV Hub Real-Time Off-Peak Mini Weekend 216 Financial Futures - 80 MWh (YFIQ) viiQ 0,625 ¥F1Q:15EBQ 13,500 sea 0625 YFIQ 1 1SEBQ. 13,500
338 NPXERCOT South 345KV Hub Real-Time Off-Peak Mini Weekend 2x16 Financial Futures - 16 MWh (YFNQ) Yina 3.125¥FNQ 1 15E8Q 13,500 sea 3.125YFNQ: 15EBQ 13,500
323 NPXERCOT South 345KV Hub Real-Time OFf-Peak 7X6 Financial Futures (XOKQ) xoka 1X0KQ: 158 13,500 sea 1X0KQ: 15E8Q. 13,500
336 NFXERCOTSouth 345KV Hub Real-Time OFf-Peak Mini 7B Financial Futures - 5 MWh (XOVQ) xova 10X0VQ: 15680 13,500 sea 10X0vQ 1 15E8Q 13,500
334 NFXERCOTSouth 345KV Hub Real-Time OFf-Peak Mini 7B Financial Futures - 1 MWh (XOEQ) XoEQ 50XOEQ:15E8Q 13,500 sea 50X0EQ: 15E8Q 13,500
324 NFX ERCOT West 345 KV Hub Real-Time Off-Peak Financial Futures (WEBQ) wesa 10,000 wesQ 15,000
34A  NFXERCOT West 345 KV Hub Real-Time Off-Peak Mini Financial Futures — 5 MWH (WHMQ) wHmQ 10WHMQ : 1 WEBQ, 10,000 wesQ 10 WHMQ : 1 WEBQ 15,000
3248 NFXERCOT West 345 KV Hub Real-Time Off-Peak Mini Financial Futures 1 MWH (WHNGQ) WHNQ 50 WHNQ : 1 WEBQ 10,000 wesQ SOWHNQ : 1 WEBQ 15,000
324C NFXERCOTWest 345KV Hub Real-Time Off-Peak Weekend 2x16 Financial Futures (YGYQ) veva 00625 YGYQ : 1 WEBQ. 10,000 wesQ 0,0625 Y6YQ 1 1 WEBQ 15,000
34D NFXERCOTWest 345KV Hub Real-Time OFf-Peak Mini Weekend 2x16 Financial Futures - 80 MWh (YGFQ) Yera 0625 YGFQ.: 1 WEBQ 10,000 wesQ 0,625 YGFQ: 1 WEBQ. 15,000
346 NPXERCOT West 345KV Hub Real-Time Off-Peak Mini Weekend 2116 Financial Futures - 16 Mh (YGOQ) 60 3125Y60Q: 1 WEBQ 10,000 wesQ 31256001 WEBQ 15,000
34F  NPXERCOT West 345KV Hub Real-Time Off-Peak 7X8 Financial Futures (YFTQ) YFi1Q 1¥F1Q:1 WEBQ. 10,000 wesQ 1YFTQ: 1WeBQ 15,000
346 NFXERCOT West 345KV Hub Real-Time OFf-Peak Mini 746 Financial Futures - S MWh (YFFQ) YirQ 10YFFQ: 1 WEBQ 10,000 wesQ 10VFFQ: 1 WEBQ 15,000
34H NFXERCOTWest 345KV Hub Real-Time OFf-Peak Mini 748 Financial Futures - 1 MWh (¥F0Q) voq 50YF0Q : 1 WEBQ. 10,000 wesQ S0YF0Q:1WEBQ 15,000
325 NFXPIM AEP Dayton Hub Day-Ahead Peak Financial Futures (ADBQ) DB 1,900 ADBQ. 1,900
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325 NFXPIM AEP Dayton Hub Day-Ahead Peak Mini Financial Futures ~ 5 MW (MS8Q) wMsBa 10M58Q : 1 ADBQ. 1,900 AbBa 10MSBQ : 1ADBQ 1,900
3258 NFXPIM AEP Dayton Hub Day-Ahead Peak Mini Financial Futures — 1 MW (MSEQ) wseQ 50MSEQ: 1 ADBQ. 1,900 ADBQ. S0MSEQ: 1ADBQ 1,900
326 NFX PJM AEP Dayton Hub Day-Ahead Off-Peak Financial Futures (ADDQ) ADDQ 29,000 Apba 29,000
36A  NFXPIM AEP Dayton Hub Day-Ahead OFf-Peak Mini Financial Futures - 5 MWH (AOBQ) 0B 1040801 ADDQ 29,000 Aopa 10A08Q:1ADDQ 29,000
3268 NFXPIM AEP Dayton Hub Day-Ahead Off-Peak Mini Financial Futures ~ 1 MWH (AEQ) A0eq 50 AOEQ: 1ADDQ. 29,000 Abba 50A0EQ:1ADDQ 29,000
326C  NFXPIM AEP Dayton Hub Day-Ahead Off-Peak Mini Financial Futures ~ 25MWh (AOYQ) aova 240vQ:1ADDQ 29,000 Abb 2A0¥Q:1ADDQ 29,000
327 NFX PIM Northern llinois Hub Day-Ahead Peak Financial Futures (NIBQ) NisQ 2,700 NisQ 3750
3274 NFXPIM Northern linois Hub Day-Ahead Peak Mini Financial Futures — 5 MW (PNBQ) PNEQ 10PNBQ: 1NIBQ 2,700 NisQ 10PNBQ: 1NIBQ 3750
3278 NFXPIM Northern llinois Hub Day-Ahead Peak Mini Financial Futures ~ 1 MW (PNEQ) PNEQ 50PNEQ: 1NIBQ 2,700 NisQ SOPNEQ: 1NiBQ 3750
328 NFX PJM Northern lllinois Hub Day-Ahead Off-Peak Financial Futures (NIDQ) NiDQ 50,000 NiDQ 62,500
38A NFXPIM Northern linois Hub Day-Ahead Off-Peak Mini Financial Futures - 5 MWH (NICQ) Nica 10NICQ: 1NIDQ. 50,000 NiDQ 10NICQ: 1NIDQ 62,500
3288 NFXPIM Northern linois Hub Day-Ahead OFf-Peak Mini Financial Futures - 1 MWH (NIEQ) NiEQ 50NIEQ: 1NIDQ 50,000 NiDQ SONIEQ: 1NIDQ 62,500
328 NFXPIM Northern linois Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh (NIYQ) NvQ 2N¥Q:1NIDQ 50,000 NiDQ 2nvQ: 1NDQ 62,500
329 NFXMISO Indiana Hub Peak Day-Ahead Financial Futures (MCCQ) mcca 1,500 mcca 2500
329 NFXMISO Indiana Hub Peak Day-Ahead Mini Financial Futures ~ 5 MW (MC8Q) mesa 10McBQ: 1MccQ 1,500 mcca 10Me8Q: 1M 2500
3208 NFXMISO Indiana Hub Peak Day-Ahead Mini Financial Futures ~ 1 MW (MCEQ) McEQ 50MCEQ: 1 MCCcQ 1,500 mcca SOMCEQ: 1 MCcQ 2500
330 NFX MISO Indiana Hub Day-Ahead Off-Peak Financial Futures (MCDQ) mcoa 13,000 mcoQ 42,000
30A  NFXMISO Indiana Hub Day-Ahead Off-Peak Mini Financil Futures — 5 MWH (CPBQ) cpea 10CPBQ: 1 MCDQ 13,000 mcoa 10¢PBQ: 1MCDQ 42,000
3308 NFXMISO Indiana Hub Day-Ahead Off-Peak Mini Financial Futures ~ 1 MWH (CPEQ) cpeq 50CPEQ: 1MCDQ. 13,000 mcoa 50CPEQ: 1MCDQ 42,00
330C NFXMISO Indiana Hub Day-Ahead Off-Peak Mini Financial Futures-25MWh (CPYQ) crva 2¢pvQ:1MCDQ 13,000 mcoa 2cpvQ:1MeDQ 42,000
331 NFX NYISO Zone A Day-Ahead Peak Financial Futures (NAYQ) NAYQ 2,000 NAYQ 5,000
331A NFXNYISO Zone A Day-Ahead Peak MiniFinancial Futures - SMW (NMAQ) NMAQ 10NMAQ: 1NAYQ 2000 Nava 10NMAQ: 1NAYQ 5000
3318 NFXNYISO Zone A Day-Ahead Peak Mini Financial Futures - MW (NAAQ) NARQ 50NAAQ: 1NAYQ 2,000 nava SONAAQ: 1NAYQ 5000
3 NFXNYISO Zone A Day-Ahead Off-Peak FinancialFutures (AOPQ) oy 14,700 AoPQ 30,000
3324 NFXNYISO Zone A Day-Ahead Off-Peak Mini Financial Futures - SMWh (ONAQ) onag 100NAQ: 1A0PQ 14,700 A0PQ. 100NAQ: 1A0PQ. 30,000
338 NFXNYISO Zone A Day-Ahead Off-Peak Mini Fnancial Futures - IMWh (ONBQ) onsa 500NBQ: 1A0PQ 14,700 A0PQ. S00NBQ: 1A0PQ 30,000
332 NFXNYISO Zone A Day-Ahead OFf-Peak Financial Futures ~ 25MWh (ONIQ) onig 20NIQ:1A0PQ 14,700 AoPQ 20NIQ: 14000 30,000
333 NFXNYISO Zone C Day-Ahead Peak Financial Futures (NCYQ) neva 506 Neva 708
333n  NFXNYISO Zone C Day-Ahead Peak Mini Financial Futures - SMW (28Q) 80 10280 1NCYQ 506 Neva 102080 1NCYQ 708
3338 NFXNYISO Zone C Day-Ahead Peak Mini Financial Futures - 1MW (NCCQ) Neca soNCea: 1NCYQ 506 Neva 50NCCQ: 1NCYQ 708
334 NFX NYISO Zone C Day-Ahead Off-Peak Financial Futures (NCOQ) Ncoa 7,504 Ncoa 10,000
334A  NFXNYISO Zone C Day-Ahead Off-Peak Mii Financial Futures - SMWh (2CDQ) 200 102€00:1NCOQ 7,504 Ncoa 1026001 NCOQ 10,000
3348 NFXNYISO Zone C Day-Ahead Off-Peak MiniFinancial Futures - IMWh (0CCQ) occa 500CcQ: 1NCOQ 7,508 Ncoa 500CcQ: 1NCOQ 10,000
334C  NFXNYISO Zone C Day-Ahead OFf-Peak Financial Futures - 25MWh (2CYQ) va 220vQ:1NcoQ 7,508 Ncoa 22010:1NC0Q 10,000
335 NFXNYISO Zone D Day-Ahead Peak Financial Futures (NDYQ) nova 303 nova 303
3354 NFXNYISO Zone D Day-Ahead Peak Mini Financial Futures - SMW (NDRQ) NDRQ 10NDRQ: 1NDYQ. 303 Nova 10NDRQ: 1NDYQ 303
3358 NFXNYISO Zone D Day-Ahead Peak Mini Financial Futures - 1MW (NDDQ) NDbQ 50NDDQ: 1NDYQ 303 Nova S0NDDQ: 1NDYQ. 303
336 NFXNYISO Zone D Day-Ahead OFf-Peak Financial Futures (NDOQ) NpoQ 4,19 NDOQ 419
336A  NFXNYISO Zone D Day-Ahead Off-Peak Mini Financial Futures - SMWh (NDSQ) NDsQ 10NDSQ: 1NDOQ 4,19 NDOQ 10NDSQ: 1NDOQ. 419
3368 NFXNYISO Zone D Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (0DDQ) oooa 500DDQ: 1NDOQ 4,19 NDOQ 50000Q:1NDOQ 419
336C NFXNYISOZone D Futures - NDWQ 2NDWQ £ 1NDOQ 4,19 NDOQ 2nDWQ: 1NDOQ 419
337 NFXNYISO Zone F Day-Ahead Peak Financial Futures (NFYQ) NFYQ 1012 NFYQ 1417
337A  NFXNYISO Zone F Day-Ahead Peak Mini Financial Futures - SMW (2F8Q) zr8Q 102680 1NFYQ 1012 NFYQ 102F8Q: 1NFYQ 1417
3378 NFXNYISO Zone F Day-Ahead Peak Mini Fnancial Futures - IMW (NFFQ) NFFQ 50NFFQ:1NFYQ 1012 NFYQ SONFFQ: 1NFYQ 1417
338 NFX NYISO Zone F Day-Ahead Off-Peak Financial Futures (NFOQ) NFOQ 19,999 NFOQ 24,999
338n  NFXNYISO Zone F Day-Ahead Off-Peak Mini Financial Futures - SMWh (2DQ) za 102F0Q: 1NFOQ 19,999 NFoQ 102FDQ: 1NFOQ 24,999
3388 NFXNYISO Zone F Day-Ahead Off-Peak Mini Financial Futures - 1MWh (OFFQ) orf 500FFQ: 1NFOQ 19,999 NFoQ 500FFQ: 1NFOQ 24,999
338C  NFXNYISO Zone F Day-Ahead Off-Peak Financial Futures - 25MWh (2FYQ) 7 22FvQ: 1NFOQ 19,999 NFoQ 22,¥Q: 1NF0Q 24,999
339 NFXNYISO Zone G Day-Ahead Peak Financial Futures (NGYQ) NGYa 1246 NGYa 5000
339A  NFXNYISO Zone G Day-Ahead Peak Mini Financial Futures - SMW (NMGQ) NMGQ 10NMGQ: 1NGYQ 1246 NGYa 10NMGQ: 1NGYQ 5000
3398 NFXNYISO Zone G Day-Ahead Peak Mini Financial Futures - 1MW (NGGQ) NGGQ 50NGGQ: 1NGYQ 1246 NGYa SONGGQ:1NGYQ 5000
340 NFX NYISO Zone G Day-Ahead Off-Peak Financial Futures (NGOQ) NGOQ 23,148 NGOQ 30,000
30a  NFXNYISO Zone G Day-Ahead OFf-Peak Mini Financial Futures - 5MWh (ONGQ) onea 100NGQ: 1NGOQ 23,148 nGoQ 100NGQ: 1NGOQ. 30,000
3408 NFXNYISO Zone G Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (0GGQ) o6ea 5006601 1NGOQ 23,148 nGoa 50066Q:1NGOQ 30,000
340 NFXNYISO Zone G Day-Ahead Off-Peak Financial Futures - 25MWh (OYGQ) ovea 20¥60:1NGOQ 23,148 NGoQ 20v60: 1NGOQ 30,000
a1 NFXNYISO Zone J Day-Ahead Peak Financial Futures (NJYQ) nva 2,000 nva 5000
341A  NFXNYISO Zone ) Day-Ahead Peak Mini Financial Futures - SMW (NMJQ) NmiQ 10NMIQ: 1NV 2,000 nva 10NMIQ: 1NVQ 5000
3418 NFXNYISO Zone ) Day-Ahead Peak Mini Financial Futures - 1MW (NLIQ) N 50NUQ: 1NIVQ 2,000 nva sonuQ: 1N 5000
342 NFX NYISO Zone J Day-Ahead Off-Peak Financial Futures (NJOQ) Njoa 20,000 Njoa 29,400
324 NFXNYISO Zone J Day-Ahead Off-Peak Mini Financial Futures - SMWh (ONIQ) ona 100M1Q: 1100 20000 nioa 100N/ 1NI0Q 29,400
368 NFXNYISO Zone J Day-Ahead Off-Peak Mini Financia Futures - IMWh (0LQ) oua s001a:1N0Q 20000 noa 5004Q:1N0Q 29,400
3ac  NFXNYISOZone) Futures - ova 20viQ:1N0Q 20000 noa 20va:1N10Q 29,400
3 NFXPIM ATSI Zone Day-Ahead Peak Financial Futures (PZVQ) P2va 927 r2va 1,118
343n  NFXPIMATSI Zone Day-Ahead Peak MiniFinancial Futures - SMW (PAVQ) pavQ 10PAVQ 11 P2VQ 927 r2va 10PAVQ: 1P2vQ 11,118
3438 NFXPIM ATSI Zone Day-Ahead Peak Mini Financial Futures - IMW (PAAQ) PAAQ 50PAAQ:1PZVQ 927 r2va 50PARQ: 1P2VQ 11,118
304 NFX PIM ATSI Zone Day-Ahead Off-Peak Financial Futures (PZ0Q) pz0Q 13,681 pz0Q 164174
344a  NFXPIM ATSI Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (PAWG) PAWQ 10PAWQ:1P20Q 13,681 pz0Q 10 PAWQ :1PZ0Q 164,174
3448 NFXPIMATSI Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (OPPQ) orea 500pPQ:1P20Q 13,681 pz0Q 500PPQ:1P20Q 164,178
344C  NFXPIMIATSI Zone Day-Ahead OFf Peak Fixed Price Financial Futures - 25MWh (PAYQ) pAYQ 2pA¥Q:1p20Q 13,681 pz0Q 2PAYQ:1PZOQ 164,178
35 NFX PIM PSEG Zone Day-Ahead Peak Financial Futures (PZAQ) pzaQ 708 pzaQ 012
345A  NFXPIM PSEG Zone Day-Ahead Peak Mini Financial Futures - SMW (PSAQ) psaQ 10P5AQ: 1P24Q 708 pzaQ 10p5AQ: 1240 012
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3458 NFXPIM PSEG Zone Day-Ahead Peak Mini Financial Futures - IMW (PSSQ) pss 5055011 PZAQ 708 pzaQ 50°S5Q:1p200 012
346 NFX PJM PSEG Zone Day-Ahead Off-Peak Financial Futures (PZGQ) pzGa 9,001 PzeQ 16,996
346A  NFXPIM PSEG Zone Day-Ahead Off-Peak Mii Financial Futures - SMWh (PSBQ) pseQ 10p5BQ: 1260 9,001 p26Q 10pS8Q: 19260 16,996
3468 NFXPIM PSEG Zone Day-Ahead Off-Peak Mini Financial utures - IMWh (0S5Q) ossa 500850:1P26Q 9,001 p26Q 5005501260 16,996
346C  NFXPIM PSEG Zone Day-Ahead Off Peak Fixed Price Financial Futures - 25MWh (PSYQ) psv 265016260 9,001 p26Q 2p50:1p260 16,996
347 NFX PJM JCPL Zone Day-Ahead Peak Financial Futures (PZJQ) Lrdle} 708 PzQ 911
3474 NFXPIM ICPL Zone Day-Ahead Peak Mini Financial Futures - SMW (1C8Q) Icq 104c80: 1 P210 708 P20 101c80:1 P21 o1
3478 NFXPIMICPL Zone Day-Ahead Peak MiniFinancial Futures - IMW (P1IQ) puQ 50PUQ: 19210, 708 P20 s0puQ:1P210 o1
348 NFX PJM JCPL Zone Day-Ahead Off-Peak Financial Futures (PZLQ) Pz 8,003 pzLa 10,000
348n  NFXPIM ICPL Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (1CDQ) ey 101c0Q:1P2LQ. 8003 p2iQ 101c00: 1P21Q 10,000
388 NFXPIM ICPLZone Day-Ahead OFf-Peak Mini Fnancial Futures - 1MWh (OLLQ) oua s00L1Q:1p21Q 8003 p21Q s00LLQ:1p210 10,000
348 NFXPIM ICPL Zone Day-Ahead OFf Peak Fixed Price Financial Futures - 25MWh (1CYQ) o 21cva: 10200 8003 p21Q 210vQ:1p20 10,000
349 NFX PJM PEPCO Zone Day-Ahead Peak Financial Futures (PZPQ) pzeQ 708 pzPQ. 911
349A  NFXPIM PEPCO Zone Day-Ahead Peak Mini Financial Futures - SMW (PPFQ) prrQ 10PPFQ: 19200 708 p2PQ 10pPFQ:1P2PQ o1
3498 NFXPIM PEPCO Zone Day-Ahead Peak MiniFinancial Futures - IMW (PPPQ) ppeQ 509PPQ:1PZPQ 708 pzPQ 50PPPQ:1P2PQ o1
350 NFX PJM PEPCO Zone Day-Ahead Off-Peak Financial Futures (PZCQ) pzca 8,003 pzca 10,000
350A  NFXPIM PEPCO Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (PPHQ) pPHQ 10pPHQ 1 1P2CQ 8003 p2ca 10PPHQ: 1P2CQ 10,000
3508 NFXPIM PEPCO Zone Day-Ahead OFf-Peak Mini Financial Futures - IMWh (0220) oza 500220:12¢Q 8003 p2ca 500220:1p2cQ 10,000
350C  NFXPIM PEPCO Zone Day-Ahead OFf Peak Fixed Price Financial Futures - 25MWh (PPYQ) ppvQ 2ppvQ:1P2cQ 8003 p2ca 20pv0:1P2CQ 10,000
351 NFX PJM PECO Zone Day-Ahead Peak Financial Futures (PZEQ) PZEQ 708 PZEQ 911
351A NFXPIM PECO Zone Day-Ahead Peak Mini Financial Futures - SMW (PCPQ) pcrQ 10pCPQ: 1p26Q 708 p2EQ 10pCPQ:1P2EQ o1
3518 NFXPIM PECO Zone Day-Ahead Peak Mini Financial Futures - 1MW (PCCQ) peca 50pCCQ:1PZEQ 708 p2EQ S0pCCQ:1PZEQ o1
352 NFX PJM PECO Zone Day-Ahead Off-Peak Financial Futures (PZIQ) PzIQ. 9,001 Pz 10,000
3524 NFXPIM PECO Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (PCOQ) pcoq 10pc0Q: 10200 9,001 ez 10pC0Q:1p210 10,000
3528 NFXPIM PECO Zone Day-Ahead OFf-Peak Mini Financial Futures - IMWh (OXXQ) oxxa 500XKQ: 16210 9,001 p2Q 5000Q: 10200 10,000
35C  NFXPIM PECO Zone Day-Ahead OFf Peak Fixed Price Financial Futures ~ 25MWh (PCYQ) peva 2pcvQ: 1020 9,001 pzQ 2p0vQ:1p20 10,000
353 NFX MISO Minnesota Hub Day-Ahead Peak Financial Futures (MPFQ) MPFQ 1,237 MPFQ 14,841
353A  NFXMISO Minnesota Hub Day-Ahead Peak Mini Financial Futures — SMW (MPIQ) Pl 10MPIQ: 1 MPFQ 1237 MPFQ 10MPIQ: 1 MPFQ 14,841
3538 NFXMISO Minnesota Hub Peak Day-Ahead Mini Financial Futures — 1MW (MPOQ) wmpoQ 50MPOQ: 1 MPFQ 1237 MPFQ 50MPOQ: 1MPFQ 14,841
354 NFX MISO Minnesota Hub Day-Ahead Off-Peak Financial Futures (MDFQ) MDFQ 19,828 MDFQ 237,931
354A NFXMISO Minnesota Hub Day-Ahead Off-Peak Mini Financial Futures  25MWh (MDTQ) moTQ 2MmDTQ: 1 MDFQ 19,828 MDFQ 2MDTQ: 1 MDFQ 237,931
3548 NFXMISO Minnesota Hub Day-Ahead Off-Peak Mini Financial Futures - SMWh (MDIQ) wbiQ 10MDIQ 1 1MDFQ 19,828 MDFQ 10MDIQ: 1 MDFQ. 237,931
354C NFXMISO Minnesota Hub Off-Peak Day-Ahead Mini Financial Futures ~ 1MWh (MDOQ) MDoQ 50MDOQ : 1 MDFQ 19,828 MDFQ 50MDOQ: 1 MDFQ 237,931
355 NFX PJM BGE Zone Day-Ahead Peak Financial Futures (BGEQ) BGEQ 1,012 BGEQ 1417
355A  NFXPIM BGE Zone Day-Ahead Peak Mini Financial Futures - SMW (BGYQ) seva 1086YQ:18GEQ 1012 8GEQ 1086YQ: 186EQ 1417
3558 NFXPIM BGE Zone Day-Ahead Peak Mini Financial Futures - 1MW (BGAQ) 86AQ 508GAQ: 1BGEQ 012 8GEQ 508GAQ: 1 BGEQ 1417
356 NFX PJM BGE Zone Day-Ahead Off-Peak Financial Futures (BGOQ) BGOQ 19,999 BGOQ 24,999
356A  NFXPIM BGE Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (BGBQ) 8GEQ. 286818600 19,999 8G0Q 28GBQ 18600 24,999
3568 NFXPIM BGE Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (BG2Q) 8620 10862018600 19,999 8G0Q 108620:1860Q 24,999
356C NFXPIM BGE Zone Day-Ahead Off-Peak Mini Financial Futures - 1MWh (0BBQ) ossa 50088018600 19,999 8G0Q 5008801 18G0Q 24,999
357 NFX PJM PPL Zone Day-Ahead Peak Financial Futures (PPLQ) PPLQ 708 PPLQ 911
37A NFXPIM PPLZone Day-Ahead Peak Mini Financial Futures - SMW (PPXQ) PPxQ 109PXQ:1PPLQ 708 prLa 10PPXQ: 1PPLQ o1
3578 NFXPIM PPL Zone Day-Ahead Peak Mini Financial Futures - 1MW (PPAQ) pPAQ 50PPAQ: 1PPLQ 708 prLa S0PPAQ:1PPLO. o1
358 NFX PJM PPL Zone Day-Ahead Off-Peak Financial Futures (PPMQ) pPMQ 9,001 pPMQ 10,000
358A NFXPIM PPL Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (PPVQ) prva 2pPvQ:1PPMQ 9,001 ppMQ 2pPvQ: 1PPMQ 10,000
3588 NFXPIM PPL Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (PPOQ) PPOQ 10PPOQ: 1PPMQ. 9,001 prMQ 106POQ: 1PPMQ 10,000
358C NFXPIM PPL Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (PPBQ) praQ 509PBQ £ 1PPMQ 9,001 prMa 50PPBQ:1PPMQ 10,000
359 NFX PJM ComEd Zone Day-Ahead Peak Financial Futures (DEFQ) DEFQ 1,599 DEFQ. 1,599
359A  NFXPIM Comed Zone Day-Ahead Peak Mini FinancialFutures - SMW (DEIQ) DEIQ 100EIQ: 1DEFQ. 1,599 oEFQ 10DEIQ: 1 DEFQ 1,599
3598 NFXPIM Comed Zone Day-Ahead Peak Mini Financial Futures - 1MW (DEOQ) oEOQ 50DEOQ : 1 DEFQ 1,599 oEFQ 50DE0Q 11 DEFQ 1,599
360 NFX PJM ComEd Zone Day-Ahead Off-Peak Financial Futures (DNFQ) DNFQ 22,004 DNFQ 24,999
360A  NFXPIM Comed Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (DNTQ) onTQ 20NTQ: 10NFQ 22,004 onFQ 2DNTQ: 1DNFQ 24,999
3608 NFXPIM Comed Zone Day-Ahead Off-Peak Mini FinancialFutures - SMWh (DNIQ) oniQ 100NIQ: 1DNFQ. 22,004 onFQ 10DNIQ: 1DNFQ 24,999
360C  NFXPIM Comed Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (DNOQ) onoa 50DNOQ: 1 DNFQ 22,004 onFQ 50DNOQ: 1DNFQ. 24,999
361 NFX PJM AECO Zone Day-Ahead Peak Financial Futures (YOFQ) Yora 708 YoFQ 911
361A  NFXPIMAECO Zone Day-Ahead Peak Mini Financial Futures - SMW (YOIQ) Yoia 10Y010:1Y0FQ 708 vorQ 10v010: 1Y0FQ o1
3618 NFXPIM AECO Zone Day-Ahead Peak Mini Financial Futures - 1MW (Y00Q) Yooa 50¥00Q:1Y0FQ 708 vorQ. 50Y00Q:1Y0FQ o1
362 NFX PJM AECO Zone Day-Ahead Off-Peak Financial Futures (XOFQ) XoFQ 3,502 XOFQ 4,501
3624 NFXPIMAECO Zone Day-Ahead Off-Peak Mini Financial utures - 25MWh (XOTQ) xotQ 2¥0TQ: 1X0FQ 3502 xorq 2x0TQ: 1X0FQ 4501
3628 NFXPIM AECO Zone Day-Ahead Off-Peak Mini Financia Futures - SMWh (X01Q) ol 10X01Q: 1X0FQ 3502 xorq 10X0Q: 1X0FQ. 4501
3620 NFXPIMAECO Zone Day-Ahead Off-Peak Mini Financia Futures - IMWh (X00Q) x00Q 50X00Q: 1X0FQ 3502 xorQ 50X00Q: 1X0FQ 4501
363 NFX PJM FE-Ohio Day-Ahead Peak Financial Futures (PFNQ) PENQ 852 PENQ 852
363A  NFXPIM FE-Ohio Day-Ahead Peak Mini Financial Futures - SMW (PFIQ) priQ 10PFIQ:1PFNG 852 pENQ 10PFIQ:1PENQ 852
3638 NFXPIM FE-Ohio Day-Ahead Peak Mini Financial Futures - IMW (PFOQ) proq 50PFOQ: 1PFNQ 852 PENQ 50PFOQ: 1PFNQ. 852
364 NFX PIM FE-Ohio Day-Ahead OFf-Peak Financial Futures (PFFQ) PFFQ 12,589 prFQ 12,589
364A  NFXPIM FE-Ohio Day-Ahead Off-Peak Mini Financial Futures - 25MWh (PFTQ) pFTQ 2PFTQ: 1PFFQ. 12,589 prFQ 2pF1Q: 10FFQ 12,589
3668 NFXPIM FE-Ohio Day-Ahead Off-Peak Mini Financial Futures - SMWh (PFVQ) prvQ 10PFVQ: 1PFFQ 12,589 prFQ 10PFVQ: 1PFFQ 12,589
364C  NFXPIM FE-Ohio Day-Ahead Off-Peak Mini Financial Futures - IMWh (PFEQ) prEQ 50 PFEQ: 1 PFFQ 12,589 prFQ 50PFEQ: 1PFFQ 12,589
365 NFX PJM METED Zone Day-Ahead Peak Financial Futures (FSFQ) FSFQ 708 FSFQ. 911
365A  NFXPIM METED Zone Day-Ahead Peak Mini Financial Futures - SMW (FSIQ) Fsia 106510 1FSFQ. 708 FsfQ 10F51Q:1F5FQ o1
3658 NFXPIM METED Zone Day-Ahead Peak Mini Financial Futures - IMW (FSOQ) Fs0q 50£50Q:1FSFQ 708 FsFQ 50£50Q:1FSFQ o1
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366 NFX PJM METED Zone Day-Ahead Off-Peak Financial Futures (FIFQ) FIFQ 8,003 FIFQ 19,999
366A  NFXPIM METED Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (FITQ) fiTQ 2TQ: 1FFQ 8003 firQ 2/1Q: 16FQ 19,999
3668 NFXPIM METED Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (FIIQ) FiIQ 10F1IQ: 1FIFQ 8003 fIFQ 10FIQ: 1FIFQ 19,999
366C  NFXPIM METED Zone Day-Ahead Off-Peak Mini Fnancial Futures - IMWh (FI0Q) Floq. 50F10Q: 1FIFQ 8003 fIFQ 50F10Q: 1FIFQ 19,999
367 NFX 1SO-NE Connecticut Zone Day-Ahead Peak Financial Futures (ICPQ) icpa 1,012 icpQ 1417
3674 NFXISO-NE Connecticut Zone Day-Ahead Peak Mini Financial Futures - SMW (1CFQ) icra 101CFQ:11CPQ. 012 ice 101CFQ:11CPQ. 1417
3678 NFXISO-NE Connecticut Zone Day-Ahead Peak Mini Financial Futures - MW (ICNQ) icna. 501CNQ:11CPQ 012 ice s0icNQ: 1icPQ 1417
368 NFXISO-NE Connecticut Zone Day-Ahead Off-Peak Financial Futures (IC0Q) icoa 19,999 icoa 24,999
368A  NFXISO-NE Connecticut Zone Day-Ahead OFf-Peak Mini Financial Futures - 25MWh (ICTQ) icra 21cTQ: 11c0Q 19,999 icoa 21c70: 11000 24,999
3688 NFXISO-NE Connecticut Zone Day-Ahead OFf-Peak Mini Fnancial Futures - SMWh (1CIQ) [y 101C1Q: 11C0Q, 19,999 icoa 101010 11c0Q 24,999
368C  NFXISO-NE Connecticut Zone Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (ICEQ) IceQ 501CEQ:11c0Q 19,999 icoa s01CEQ: 11C0Q 24,999
369 NFX PJM DEOK Zone Day-Ahead Peak Financial Futures (DEPQ) DEPQ 360 DEPQ 4315
369A  NFXPIM DEOK Zone Day-Ahead Peak Mini Financial Futures - SMW (DEVQ) oEva. 1DEVQ: 10EPQ. 360 oEPQ 1DEVQ: 10EPQ 4315
3698 NFXPIM DEOK Zone Day-Ahead Peak Mini Financial Futures - 1MW (DENQ) DENQ 1DENQ: 1DEPQ 360 oEPQ 1DENQ: 1DEPQ 4315
370 NFX PJM DEOK Zone Day-Ahead Off-Peak Financial Futures (DOFQ) DOFQ 5437 DOFQ 65,239
370A  NFXPIM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (DOTQ) vorq 1D0TQ: 100FQ. 5437 oorq 100TQ: 1DOFQ. 65,239
3708 NFXPIM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (DOIQ) ooia 10010: 100FQ 5437 oor 100101 100FQ. 65,239
370 NFXPIM DEOK Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (D00Q) pooq 1000Q: 100FQ 5437 oorq 1000Q : 100FQ 65,239
371 NFX PJM DOM Zone Day-Ahead Peak Financial Futures (DOPQ) popa 2,678 popQ 2678
371A NFXPIM DOM Zone Day-Ahead Peak Mini FinancialFutures - SMW (DOVQ) oova 1D0VQ: 100PQ, 2678 oora. 100VQ: 100PQ 2678
3718 NFXPIM DOM Zone Day-Ahead Peak Mini Financia Futures - 1MW (DONQ) oona 100NQ: 1D0PQ 2678 oora 1DONQ £ 100PQ 2678
372 NFX PJM DOM Zone Day-Ahead Off-Peak Financial Futures (DOMQ) poma 49,140 poma 49,140
3724 NFXPIMDOM Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (DOWQ) oowa 1D0WQ : 100MQ 49,140 ooma 1DOWQ : 100MQ 49,140
378 NFXPIM DOM Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (DOEQ) votQ. 100EQ : 100MQ 49,140 oova 1D0EQ: 100MQ 49,140
372C NFXPIM DOM Zone Day-Ahead OFf-Peak Mini inancial Futures - IMWh (DOUQ) ooua 1D0uQ: 100MQ 49,140 ooma 100U : 1DOMQ 49,140
73 NFX PIM PENELEC Zone Day-Ahead Peak Financial Futures (PZ6Q) pz80 708 pz8Q o1
373A  NFXPIM PENELEC Zone Day-Ahead Peak Financial Futures - SMW (PZFQ) Pz 102¢Q: 10280 708 pzBQ 1027Q: 1P28Q o1
3738 NFXPIM PENELEC Zone Day-Ahead Peak Financal Futures - IMW (PZNQ) pzna 1p2NQ £ 1028Q 708 pzBQ 192NQ: 10280 o1
374 NFX PJM PENELEC Zone Day-Ahead Off-Peak Financial Futures (PZDQ) PzpQ 14,999 pzpQ 19,999
374A  NFXPIM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (°ZTQ) pziq 1921Q: 16200 14,999 p200 1p210: 10200 19,999
3748 NFXPIM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (P2UQ) pzuQ 10200: 10200 14,999 p200 1p200: 19200 19,999
376C NFXPIM PENELEC Zone Day-Ahead Off-Peak Mini Financial Futures - 1MWh (P22Q) pzzQ 10220: 10200 14,999 p200 102201 1200 19,999
375 NFX PJM DPL Zone Day-Ahead Peak Financial Futures (PXBQ) PX8Q. 1,012 PX8Q 1417
375A  NFXPIM DPLZone Day-Ahead Peak Mini FinancialFutures - SMW (PXFQ) PxFQ 1PXFQ: 1PXBQ 012 PxQ 1PXFQ: 19XBQ 1417
3758 NFXPIM DPLZone Day-Ahead Peak Mini Financial Futures - 1MW (PXOQ) PxoQ 1pX00: 1PXBQ 1012 PxQ 1PX0Q: 1PXBQ 1417
376 NFX PIM DPL Zone Day-Ahead Off-Peak Financial Futures (PXDQ) PxOQ 8003 Px0Q 10,000
376A  NFXPIM DPLZone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (PXTQ) px1Q 1pXTQ: 1PXDQ 8003 Px0Q 1pX1Q: 1PX0Q 10,000
3768 NFX PJM DPL. Off-Peak Mini Financial (PxiQ) PXIQ. 1PXIQ : 1PXDQ. 8,003 (200} 1PXIQ: 1PXDQ. 10,000
376C NFXPIM DPL Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (PXNQ) PXNQ 1PXNQ: 1PXDQ 8003 Px0Q 1PXNQ: 1PXDQ 10,000
377 NFX 1SO-NE North East Massachusetts Zone Day-Ahead Peak Financial Futures (AASQ) AAsQ 1,012 AAsQ 1417
377A  NFXISO-NE North East Massachusetts Zone Day-Ahead Peak Mini Financial Futures - SMW (AAFQ) asrq 1AAFQ: 1AASQ 012 assq 1AAFQ : 1AASQ 1417
3778 NFXISO-NE North East Massachusetts Zone Day-Ahead Peak Mini Financial Futures - IMW (AAOQ) a0 1AA0Q: 1ASQ 1012 ansa 1AA0Q: 1AASQ 1417
378 NFX 1SO-NE North East Massachusetts Zone Day-Ahead Off-Peak Financial Futures (AATQ) AATQ 19,999 AATQ 24,999
378A NFXISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (AAWQ) aawa 1AAWQ: 18ATQ 19,999 aaTq 1AAWQ : 1AATQ 24,999
3788 NFXISO-NE North East Massachusetts Zane Day-Ahead Off-Peak Mini Financial Futures - SMWh (AAIQ) i 1AAIQ: 1AATQ 19,999 anTQ 1AAIQ: 18ATO 24,999
378C NFXISO-NE North East Massachusetts Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (AANQ) aana 1AANQ : 1AATQ 19,999 aaTq 1AANQ: 1AATQ 24,999
379 NFX 1SO-NE Maine Zone Day-Ahead Peak Financial Futures (IEBQ) IEBQ. 506 IEBQ. 708
379A  NFXISO-NE Maine Zone Day-Ahead Peak MiniFinancial Futures - SMW (IEFQ) ErQ 11EFQ: 1EBQ 506 E8Q 1IEFQ: 11EBQ 708
3798 NFXISO-NE Maine Zone Day-Ahead Peak Mini Financial Futures - MW (1E0Q) 1£0Q 1E0Q: 1IEBQ. 506 e8Q 11E0Q: 11E8Q 708
380 NFXISO-NE Maine Zone Day-Ahead Off-Peak Financial Futures (IEDQ) [ 7,508 1E0Q 10,000
380A  NFXISO-NE Maine Zone Day-Ahead OFf-Peak Mini Financial Futures - 25MWh (IETQ) IeTQ 11ETQ: 1EDQ 7,508 1E0Q 1IETQ: 1EDQ. 10,000
3508 NFXISO-NE Maine Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (IEIQ) Q. 1EQ: 11EDQ. 7,504 1E0Q 11E1Q: 11EDQ 10,000
380C  NFXISO-NE Maine Zone Day-Ahead OFf-Peak Mini Financial Futures - 1MWh (IENQ) IENQ. 1ENQ: 11EDQ 7,508 1E0Q LIENQ: 1EDQ 10,000
381 NFX 1SO-NE Rhode Island Zone Day-Ahead Peak Financial Futures (RIYQ) RIYQ 213 RIYQ. 213
381A  NFXISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures - SMW (RIFQ) RIFQ 1RIFQ 1RVQ. a3 wvQ IRIFQ: 1RV 13
3818 NFXISO-NE Rhode Island Zone Day-Ahead Peak Mini Financial Futures - 1MW (RIOQ) RI0Q 1RI0Q: 1RIVQ 213 wvQ 1RI0Q: 1RIVQ 13
82 NFXISO-NE Rhode lsland Zone Day-Ahead Off-Peak Financial Futures (RIZQ) RIZQ 3,900 RIZQ 3900
3824 NFXISO-NE Rhode Island Zone Day-Ahead OFf-Peak Mini Financial Futures - 25MWh (RITQ) RITQ 1RTQ: 1RIZQ 3900 RizQ 1RITQ: 1R1ZQ 3900
388 NFXISO-NE Rhode Island Zone Day-Ahead OFf-Peak Mini Financial Futures - SMWh (RIIQ) RiQ 1RIQ: 1R1ZQ. 3,900 RizQ 1RIQ: 1RIZQ 3900
38 NFXISO-NE Rhode Island Zone Day-Ahead OFf-Peak Mini Financial Futures - IMWh (RING) RINQ 1RINQ ¢ 1RIZQ 3,900 RizQ 1RINQ: 1RIZQ 3900
383 NFX 1SO-NE New Hampshire Zone Day-Ahead Peak Financial Futures (IHBQ) IHBQ 506 IHBQ 708
3834 NFXISONE New Hampshire Zone Day-Ahead Peak Mini Financial Futures - SMW (IHFQ) Q. 1HFQ: 1HBQ 506 H8Q 1HFQ: 11HBQ 708
3838 NFXISO-NE New Hampshire Zone Day-Ahead Peak Mini Financial Futures - IMW (IHOQ) 1HoQ 1HOQ: 11HBQ 506 H8Q 1H0Q: 1HBQ 708
384 NFXISO-NE New Hampshire Zone Day-Ahead Off-Peak Financial Futures (IHDQ) 1HDQ 7,508 1HDQ 10,000
38 NFXISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial Futures - 25MWh (IHTQ) 1HTQ 1HTQ: 11HDQ 7,508 1HDQ 1HTQ: 1HDQ 10,000
388 NFXISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial Futures - SMWh (IHIQ) HiQ 1HIQ: 11HDQ 7,508 1HDQ 1HIQ: 1HDQ 10,000
384C NFXISO-NE New Hampshire Zone Day-Ahead Off-Peak Mini Financial Futures - IMWh (IHNQ) 1HNQ 1HNQ: 11HDQ 7,508 1HDQ 1HNQ : 11HDQ 10,000
385 NFX MISO Michigan Hub Day-Ahead Peak Financial Futures (MGPQ) MGPQ 2,085 MGPQ 25,016
385A  NFXMISO Michigan Hub Day-Ahead Peak Mini Fnancial Futures - SMW (MGFQ) mGrQ 1MGFQ: IMGPQ 2085 MGrQ IMGFQ: IMGPQ 25,016
388 NFXMISO Michigan Hub Day-Ahead Peak Mini Financial Futures - IMW (MGOQ) MGoa 1MGOQ: IMGPQ 2,085 mGrQ 1MG0Q: IMGPQ 25,016
386 NFX " Financial Futures (MGQQ) MGaa 33415 mGaa 400,982
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386A  NFXMISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh (MGTQ) meTQ 1M6TQ: 1MGaQ 33415 MeaQ 1M6TQ: IMGaQ 400,982
3868 NFXMISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - SMWh (MGIQ) e 1M6IQ: 1MGaQ 33415 mMeaQ 1M6ia: 1M60Q 400,982
386C  NFXMISO Michigan Hub Day-Ahead Off-Peak Mini Financial Futures - 1MWh (MGNQ) MGNQ. 1MGNQ: 1MGaQ 3315 meaQ 1MGNQ: 1MGQQ 400,982
387 NFX MISO AMIL.BGS6 Day-Ahead Peak Financial Futures (BGFQ) BGFQ 708 BGFQ 8,497
3874 NFXMISO AMILBGSS Day-Ahead Peak Mini Financial Futures - SMW (BG1Q) 8610 1861 186FQ 708 8GFQ 1861 18GFQ. 8497
3878 NFXMISO AMILBGSS Day-Ahead Peak Mini Financial Futures - 1MW (BGNQ) 8GNQ 18GNQ : 18GFQ 708 8GFQ 18GNQ: 18GFQ 8497
388 NFX MISO AMIL.BGS6 Day-Ahead Off-Peak Financial Futures (BBFQ) BBFQ. 10,725 BBFQ. 128,700
388A NFXMISO AMILBGSS Day-Ahead Off-Peak Mini Financial Futures - 25MWh (BBTQ) seTQ 1887Q : 188FQ 10,725 serQ 1887Q: 188FQ 128,700
388 NFXMISO AMILBGSS Day-Ahead Off-Peak Mini Financial Futures - SMWh (B810) 880 18810 188FQ 10,725 serQ 18810 188FQ 128,700
388C  NFXMISO AMILBGSS Day-Ahead Off-Peak Mini Financial Futures - 1MWh (B80Q) 880Q 18800.: 188FQ 10,725 serQ 18800 188FQ 128,700
389 NFX MISO Arkansas Hub Day-Ahead Peak Financial Futures (ALPQ) ALPQ 2,697 ALPQ 2,697
389A  NFXMISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - SMW (ALIQ) AU 1ALQ: 1ALPQ 2697 e 1ALQ: 1ALPQ 2697
3898 NFXMISO Arkansas Hub Day-Ahead Peak Mini Financial Futures - 1MW (ALOQ) ALoQ 1AL0Q: 1ALPQ 2697 e 1410 14LPQ 2697
390 NFX MISO Arkansas Hub Day-Ahead Off-Peak Financial Futures (ALFQ) ALFQ. 43,228 ALFQ. 43228
30A  NFXMISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - 25MWh (ALTQ) arQ 1ALTQ: 1ALFQ 4328 arq 1ATQ: 1ALFQ. 4328
3908 NFXMISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - SMWh (ALVQ) Ava 1A1VQ: 1ALFQ 4328 arq 1ALVQ: 1ALFQ 4328
390C  NFXMISO Arkansas Hub Day-Ahead Off-Peak Mini Financial Futures - IMWh (ALNQ) AiNg 1ALNQ: 1ALFQ 4328 arq 1AINQ 1ALFQ 4328
Chapters 400 - 900 Reserved
Natural Gas Liquids
1000 NFX (OPIS) Conway Normal Butane Futures (EIMQ) EMQ 1,500 EMa 2,000
1001 NFX (OPIS) Conway Propane Futures (EIKQ) ElKQ 1,500 EIKQ. 2,000
1002 NFX (OPIS) Mont Belvieu Non-LST Normal Butane Futures (DROQ) DROQ 3,000 DROQ 3,000
1003 NFX (OPIS) Mont Belvieu Non-LST Propane Futures (PROQ) PROQ 6,000 PROQ 6,000
1004 NFX (OPIS) Mont Belvieu Non-LST Natural Gasoline Futures (QROQ) QroQ 1,500 QroQ 2,000
1005 NFX (OPIS) Mont Belvieu Non-LST Ethane Futures (CROQ) CrROQ 5,000 CrROQ 5,000
1006 NFX (OPIS) Mont Belvieu LST Propane Futures (BROQ) BROQ 6,000 BROQ 6,000
1007 NFX (OPIS) Mont Belvieu LST Normal Butane Futures (MNBQ) MNBQ 1,500 MNBQ 2,000
Ferrous Products
1100 NFX Midwest US Shredded Steel Scrap Financial Futures (USSQ) ussa 136,000 ussa 136,000
Tanker Freight Products
1200 NFX BLPG1 VLGC Middle East Gulf-Japan Tanker Freight Financial Futures (LPGQ) LpGQ 3,000 [Licle} 3,000
1201 NFX TC2 MR Continent-USAC 37,000 MT Tanker Freight Financial Futures (TC2Q) T2 5,000 T2 5,000
1202 NFX TCS LR 1 AG-Japan 55,000 MT Tanker Freight Financial Futures (TC5Q) TcsQ 10,000 TcsQ 10,000
1203 NFX TC6 MR Algeria-Euromed Tanker Freight Financial Futures (TC6Q) TceQ 600 TceQ 600
1204 NFX TC7 MR Singapore-East Coast Australia 30,000 MT Tanker Freight Financial Futures (TC7Q) T 10,000 T 10,000
1205 NFX TC9 MR Baltic to UK-Cont 30,000 MT Tanker Freight Financial Futures (TC9Q) TeoQ 10,000 Teoq 10,000
1206 NFXTC12 MR West Coast India-Japan 35,000 MT Tanker Freight Financial Futures (T12Q) T120 5,000 T2 5,000
1207 NFXTC14 MR US Gulf-Continent Tanker Freight Financial Futures (T14Q) Ti4Q 2,000 Ti4Q 2,000
1208 NFX TC15 LR2 Med-Far East 80,000 MT Tanker Freight Financial Futures (T15Q) Ti5Q 1,500 TisQ 1,500
1200 NPCTDICVLCC hina 270,000 MT Tanker Freig 3 10,000 o3 10,000
1210 NFXTD7 Aframax North Sea-Continent Tanker Freight Financial Futures (TD7Q) 70 10,000 T07Q 10,000
1211 NPCTDB Aframax T Futures (1D To8Q 5000 o8 5000
1212 NFX TD20 Suezmax West Africa-Continent 130,000 MT Tanker Freight Financial Futures (T20Q) T20Q 8,000 T20Q 8,000
Dry Freight Products
1300 NFX C3 Dry Freight Capesize Voyage Route Financial Futures (C3AQ) AQ 2,500 c3AaQ 2,500
1301 INFX C4 Dry Freight Capesize Voyage Route Financial Futures (C4AQ) caaQ 2,500 cana 2,500
1302 NFX C5 Dry Freight Capesize Voyage Route Financial Futures (C5AQ) csAQ 2,500 csAQ 2,500
1303 NFX C7 Dry Freight Capesize Voyage Route Financial Futures (C7AQ) c7AQ 2,500 c7aQ 2,500
1304 NFX CS4TC Capesize 4 T/C Average Financial Futures (CS4Q) cs4Q. 7,050 csaQ 7,050
13044 NFX Options on NFX CSATC Capesize 4 T/C Average Financial Futures (C4Q) caa 1c4Q:1Cs4Q 2,050 csiq 104Q:1Cs4Q 2,050
1305 NFX CSSTC Capesize 5 T/C Average Financial Futures (CS5Q) cssa 8,150 cssa 8,150
1305 NFXOptions on NFX CSSTC Capesize 5 T/C Average Financial Futures (C5Q) csa 1C5Q:1Cs5Q 8150 cssa 105Q:1Cs5Q 8150
1306 NFX HS6TC Handysize 6 T/C Average Financial Futures (HS6Q) HS6Q. 2,500 HS6Q. 2,500
1306A  NFXOptions on NFX HSGTC Handysize 6 T/C Average Financial Futures (H6Q) HeQ 1H6Q: 1HS6Q 2500 Hs6Q 1H6Q: 1 HS6Q 2500
1307 NFX PMATC Panamax 4 T/C Average Financial Futures (PM4Q) PmaQ 7,600 Pm4Q 7,600
1307 NFX Options on NFX PMATC Panamax 4 T/C Average Financial Futures (P4Q) paq 1P4Q:1PM4Q 7,600 pmaq 1P4Q:1PM4Q 7,600
1308 NFX SM10TC Supramax 10 T/C Average Financial Futures (510Q) s10Q 2,500 s10Q 2,500
13084 NFX Options on NFX SM0TC Supramax 10 T/C Average Financial Futures (S0Q) soa 1s50Q:1s10Q 2500 st 150Q:1510Q 2500
1309 NFX SMBTC Supramax 6 T/C Average Financial Futures (SM6Q) SMeQ 3,950 SMeQ 3,950
1309 NFXOptions on NFX SMETC Supramax 6 T/C Average Financial Futures ($6Q) sea 156Q:15M6Q 3950 sm6a 156Q:15M6Q 3950
1310 NPXPIAPanamax T/CTransatlantic RV Financial Futures (P1AQ) p1aQ 2500 p1aQ 2500
1311 NPXP2APanamax T/C Skaw Gibraltar - Far East Financial Futures (P2AQ) p2AQ 2500 p2aQ 2500
1312 NPXP3APanamaxT/Clapan-S. Korea Trans Pacific R/ Financial Futures (P3AQ) p3aQ 2500 P3rQ 2500
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Interest Rate Products

2002 Nasdaq U.S. 2-YR DVOL Treasury Futures TUDV 1,500 TuDV 1,500

2005 Nasdaq U.S. 5-YR DVO1 Treasury Futures Fvov 750 Fvov 750

2010 Nasdag U.S. 10-YR DVOL Treasury Futures VoKX 750 VX 750

2030 Nasdag U.S. 30-YR DVOL Treasury Futures usov 1,000 usov

1,000
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