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NEW YORK IND

Charts' Prepared by NYISO Market Operations — Market Validation

1 All MW Values include the absolute sum of both imports + exports. Wheels have been excluded.
“Forecasted Prices” refer to NYISO’s RTC LBMP and RTO’s LMP used in RTC. “Real-time Prices” refer to NYISO’s RTD LBMP and RTO’s Real-time LMP.
Forecasted Prices are used during NYISO’s RTC evaluation to schedule transactions. Real-time Prices are used to settle transactions. Price Spreads

are always calculated as NYISO’s LBMP minus RTO’s LMP.
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Regional NYISO/PIM RT Scheduling for All PIM Proxies
Monthly Value Categories
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B Forecasted Regional Value - CTS C—Forecasted Regional Value - LEMP — Forecasted NY Value e R alized NY Value

Foracasted Regional Value - CTS: Regional production cost savings for NY and PIM asseciated with intra-howr CT5 transaction energy schedules using RTC/ITSCED prices.
Forecasted Regional Value - LEMP: Reglonal for NY and PIM lated with intra-hour LEMP transaction energy schedules using RTC/ITSCED prices.
Forecasted NY Value: NY production cost savings associated with both CTS and LBMP transaction energy schedules using RTC prices.

Realized NY Valua: NY prod hedul

cost savings associated with both CTS and LEMP ion energy sing RTD prices.

Regional NYISO/PIM RT Scheduling for All PJM Proxies
Daily Value Categories

February 2020
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B Forecasted Regional Value - (TS~ C—JFovecasted Regional Value - LBMP ~ ==—mForecasted NY Value Realized NY Value

Forecasted Regional Value - CT5: Regional preduction cost savings for NY and PIM associated with intra-hour CT5 transaction energy schedules using RTC/ITSCED prices.
Foracasted Regional Value - LEMP: Reglonal ductl 1.1 NY and PIM with intra-hour LEMP ‘hedules using RTC/ITSCED prices.
Forecasted NY Value: NY production cost savings associated with both CTS and LEMP transaction energy schedules using RTC prices.

Realized NY Value: NY prod cost savings with both CTS and LEMP transaction energy schedules using RTD prices.
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Regional NYISO/NE RT Scheduling for 1SO-NE AC
Monthly Value Categories
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B Forecasted Regional Value - (TS eemmForecasted MY Value e Realized NY Value
Forecasted Regional Value - CTS: Regional production cost savings for NY and NE associated with intra-hour CTS transaction energy schedules using RTC prices and NE forecasted prices.
Forecasted NY Value: NY production cost savings associated with CTS transaction energy schedules using RTC prices.
Realized NY Value: NY ductl t savings lated with CTS et BY using RTD prices.
Regional NYISO/NE RT Scheduling for 1SO-NE AC
Daily Value Categories
February 2020
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Realized NY Value

Forecasted Regional Value - CTS: Regional production cost savings for NY and NE associated with intra-hour CTS transaction energy schedules using RTC prices and NE forecasted prices.
Forecasted NY Value: NY production cost savings associated with CTS transaction energy schedules using RTC prices.
Raalizad NY Valua: NY t savings ated with CTS tl oY using RTD prices.
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Category

I Forecasted Regional Value - CTS

[ ] Forecasted Regional Value - LBMP

Forecasted NY Value

Realized NY Value

Regional NYISO RT Scheduling

Description

Forecasted regional production cost savings
from the intra-hour energy schedule changes?
on CTS bids (Intra-hour CTS Schedule Changes
* [NY RTC LBMP - PJM or ISO-NE’s Forecasted
LMPY]).

Forecasted regional production cost savings
from the intra-hour energy schedule changes?
on LBMP bids (Intra-hour LBMP Schedule
Changes * [NY RTC LBMP - PJM or ISO-NE’s
Forecasted LMP]).

Forecasted NY production cost savings from
the intra-hour energy schedule changes? on
CTS and LBMP bids (Total Intra-hour CTS &
LBMP Schedule Changes * NY RTC LBMP).

Realized NY production cost savings from the
intra-hour energy schedule changes? on CTS
and LBMP bids (Total Intra-hour CTS & LBMP
Schedule Changes * NY RTD LBMP).

2 Note: Schedule changes associated with manual Operator actions such as curtailments and/or transaction derates, and that have a significant

impact (either positive or negative) to the above metrics, are generally excluded.

The calculation of CTS/LBMP Value from August 2018 forward will be based on schedule changes from RTC15 instead of the rolling RTC runs, to more

closely align with the external MMU’s methodology of analyzing the CTS outcomes.

5



2000

1800

1600

1400 +

1200

Mw

B00

400

200

Avg Hourly CTS/LBMP Scheduled vs Non-scheduled - PIM Keystone (Monthly)

1000 -

o
o
o

o
o

& o o o 2 o o o
% o it ‘:'\ 1‘f‘sv é"‘v Mo W

: 9 : ; : ’
& o & o ¥ ¥ o o < <

OCTS - scheduled OLBMP - Scheduled OCTs - Not Scheduled OLBMP - Not Scheduled

1600

1400

1200

1000

MW

800

600

400 -

200 -

]

'\r'\a'b'\v'\r'\r
A e @

Avg Hourly CTS/LBMP Scheduled vs Non-scheduled - PIM Keystone (Daily)

G

o © S P O D P o S g
@,@wm&w@_@mm _&@
‘9‘("\\\, \0\0\'3’\

P PP PP PP PP PP P
\ @«\@‘QQQQ\@@ & (S
A

b\ ® \<-.-\‘\\
‘*\”vq,q,\\& ,\,\‘\«'f’v Ky \(f’

\>
A \” A\
@CTS - scheduled OLBMP - Scheduled OCTS - Not Scheduled OLBMP - Not Scheduled




MW

1600

Avg Hourly CTS/LBMP Scheduled vs Non-scheduled - PM Scheduled Lines (Monthly)

1400

1200

1000 +

800

600

400 -

200 4

[]]

hd
W

%]

-
o
e

)

» b
o

K »
W

&

&

OLEMP - Not Scheduled

)
QQ’(? &

o
P

0{}

QOCTS - Scheduled

OLBMP - Scheduled OcCTS - Not Scheduled

MW

2000

Avg Hourly CTS/LBMP Scheduled vs Non-scheduled - PIM Scheduled Lines (Daily)

1800

1600

1400 4

1200

1000 -

200

600

400 -

200 4

]

Qr

o
o
'\9

S S R NP SR © £ o L o <P S P
B g .@ AL Q Q & g
W P o,\'\' 0 PP AV ! IRy /\\
\ \ \ \ \ \ Q ,\r\'::’ \'\h \*x ,\r\@ '1,\'\ 1(1' "' ,\r\'\r \'\:" Q? \"1‘7 '\r w\
OLBMP - Not Scheduled

\ & “5’ o \“5’
N Rt P

\
> Ay

@CTS - scheduled OLBMP - Scheduled OCTS - Not Scheduled




A ISO

Avg Hourly CTS Scheduled vs Non-scheduled - ISO-NE AC (Monthly)
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Occurrence

Forecasted Price Spread Distribution* (PJM and ISO-NE)
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