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Charts' Prepared by NYISO Market Operations — Market Validation

L All MW Values include the absolute sum of both imports + exports. Wheels have been excluded.
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*Note:The % of time where RTC Net Interchange is scheduled from the lower priced region to the higher priced region using the average real-time prices for that quarter-hour

“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.



Regional NYISO/PJM RT Scheduling for All PJM Proxies
Monthly Value Categories

[ Forecasted Regional Value - CTS [—— Forecasted Regional Value - LBMP  em====Forecasted NY Value Realized NY Value
Forecasted Regional Value - CTS: Regional production cost savings for NY and PJM associated with intra-hour CTS transaction energy schedules using RTC/ITSCED prices.
Forecasted Regional Value - LBMP: Regional production cost savings for NY and PJM associated with intra-hour LBMP transaction energy schedules using RTC/ITSCED prices.
Forecasted NY Value: NY production costsavings associated with both CTS and LBMP transaction energy schedules using RTC prices.

Realized NY Value: NY production cost savings associated with both CTS and LBMP transaction energy schedules using RTD prices.
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=== Forecasted Regional Value - CTS C—Forecasted Regional Value - LBMP e FOT casted NY Value Realized NY Value
Forecasted Regional Value - CTS: Regional production cost savings for NY and PJM associated with intra-hour CTS transaction energy schedules using RTC/ITSCED prices.
Forecasted Regional Value - LBMP: Regional production cost savings for NY and PJM associated with intra-hour LBMP 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 Value: NY production cost savings associated with both CTS and LBMP transaction energy schedules using RTD prices.
Regional NYISO/PJM RT Scheduling for All PJM Proxies
Daily Value Categories
May 2018
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Regional NYISO/NE RT Scheduling for ISO-NE AC
Monthly Value Categories
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== Forecasted Regional Value - CTS e Forecasted NY Value 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 costsavings associated with CTS transaction energy schedules using RTC prices.
Realized NY Value: NY production cost savings associated with CTS transaction energy schedules using RTD prices.
Regional NYISO/NE RT Scheduling for ISO-NE AC
Daily Value Categories
May 2018
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[ Forecasted Regional Value - CTS emmm=Forecasted NY Value 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 costsavings associated with CTS transaction energy schedules using RTC prices.
Realized NY Value: NY production cost savings associated with CTS transaction energy schedules using RTD prices.
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Regional NYISO RT Scheduling

Category Description
I Forecasted Regional Value - CTS Forecasted regional production cost savings

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

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

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

Realized NY Value Realized NY production cost savings from the
intra-hour (non-TOH) 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.
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Avg Hourly CTS/LBMP Scheduled vs Non-scheduled - PJM Keystone (Monthly)
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Avg Hourly CTS/LBMP Scheduled vs Non-scheduled - PJM Keystone (Daily)
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Avg Hourly CTS/LBMP Scheduled vs Non-scheduled - PJM Scheduled Lines (Monthly)

1800
1600
1400 - ] —
1200 ] ] — ] ] L ] —
1000 || H — - | -
2 ] - -
800 -
600 | | -
400 | | L ] — | | -
200 N | | ] ] —
. | — L | — — — - —
@@\\,«Z\ \O«»“ \0\,»“ Q%O *Q,x“ OG,O e"@« o o) \Q}\,@ ‘(e?'@ « Qﬁ’ v‘?&% @@{%
B CTS - Scheduled OCTS - Not Scheduled OLBMP - Scheduled OLBMP - Not Scheduled
Avg Hourly CTS/LBMP Scheduled vs Non-scheduled - PJM Scheduled Lines (Daily)
1600
1400 | - I -
1200 —_—_ _—_—_ _—_—_ — _—_—_—_—_—_—_— —
1000 - L —_—_——— —_—_—_—_—_—_—_— S T T
gsoo—————— _————_—————7——_——_7————‘—
600———_7——7_7:7: — A e
400 H H HH H H H H H = ———‘——————————————_——7
200 H H H H - HH —————————————_—:—_—_——_—_——
o — B I ] I | I I [ M I B -
% “b % ‘7b "b Q: "b ‘b ‘b ‘b ’b ‘b % "-b ‘b % > & % CIEN IS S N N, % % "-b

BCTS - Scheduled

OCTS - Not Scheduled

OLBMP - Scheduled

OLBMP - Not Scheduled




- ISO

3000

2500

2000

H
g 1500

1000

500

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

B CTS - Scheduled  OCTS - Not Scheduled

3500

3000

2500

2000

Mw

1500

1000

500

v
\”\<,\'”\ <,\°’\ \“\ \"\ \Q’\ \’\\ g\%\ o \w\ \s“'

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

%%%%%%%0@%%@

-
()() QQQ
A LR L L L

c,\\’ o,\\' o,\'\' e,‘,\'y o,\\’ \ e.,\

B CTS - Scheduled  OCTS - Not Scheduled




ISO

Occurrence

Forecasted Price Spread Distribution* (PJM and ISO-NE)
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Forecasted Price Spreads minus Real-time Price Spreads - PJM Keystone
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Forecasted Price Spreads minus Real-time Price Spreads - PIM Neptune
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