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margining reports etc.

© After Trade Reports

Search for end-of-day and intra-day reports. Export reports toxml, csv and pdf.
Reports are grouped togheter by functionality foreasy navigation.

#°Options

Configure user options like application look and feel, reportlayout etc.
All settings are specific for theloggedin user.

iills Acti Logs

Displays the activities perfarmed by the current lagged in user,
Thel d intothe types informati and erar.
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Home | Physical market | Financial market | Clearing | About N2EX

“The aim of N2EX is to
lower entry barriers for the

& UK power market, offer greater
transparency and liquidity with

ﬂ security of clearing”
-
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FEBRUARY

15 UK power week programme »
June

18 Power and carbon traders evening »
JunE

Download the software from

@ Contacts

é Membership

Quick Links

» Contacts

https://test.ukclearing.n2ex.com

The login dialog will appear once the
download has completed

Condico™
Clearing Station

To begin, enter your user
name and password

Enter User Name
and Password

User Name:

Password:
—

‘user_name ‘
|
|

Server:

https://test.ukclea n'ng.nZE} _—
e — Host

Proxy (Disabled)

@ Exit
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Overview

The toolbar is dynamic and will Main window

display buttons accordlng to the \ g\_r,undicumclearingstatiun[BE u1-a1u55.3.zzs:su — =lEx]
Selected VIeW i Pre:mus - vliﬁﬂnme | £ Lag off BE_UL |
Tp After Trade Reports « Home &
R
. B Reports ol
The tree view allows you to | "o “gEx
| Daily Market Infarmation
select a view. e S ot T —
B [ Trades
* Trade Histary N2EX
= Deal Limit
B F‘A?s\tirms
*Market, view market info e o
B M Condico™ Clearing Station
= Initial Margin - Pasition Metting Use thisapplication to viewtrade reports, positionreports, billing reports, settlement report,
20 V?natiun Margin margining reports etc.
.T d t d g t = Yariation Margin - Position Metting
ra es, access ra e mana emen EUD_\ehE?::;ra;gm - After Trade Reports
B [ Settlement Margin Search for end-of-day and intra-day reports. Export reports to xml, csv and pdf.
- Cetement Margin Reports are grouped togheter by functionality foreasy navigation.
.. . . . . * Settlement Margin Per Market
*Positions, view position info b s  Options
= Daily Setllement Configure user options like application look and feel, report layout etc.
B [ Eiling all settings are specificfor thelogged in user.
= Inwoice
. . . . . . tlnvnicEDEta\\s EﬂEAC‘tiVi Logs
= Fe
*Margining, view margin information oo e pafomedy thearenlagaed nflr
= Misc. Invoice The logs are categorized into the types information, warjfing and error.
* Biling Summary Report
= N2EX Inwaice
. . - W2EX Fees
*Settlement, view settlement info B e ey Posi
*Billing, view billing information
. . 4 »
-Physical Delivery N
& options
ill Activity Logs
BE_U1@10.55.3,226:8080 W den & okkober 2009 10:43
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Navigation

Navigation button
Changes the view
In the view area

i) Previous - (k) -

— |

Select a view...

Additional functions
available in some viewsv\

View the current view

in a separate window

g Condico™ Clearing Station [SYSADM@tv0058:8080]

= Daity Market Information

- B X
File  Actions Document  After Trade Reports  Options  Activity Logs istory  Help
: (44) Previous ~ b I»J {¥Home |f?\=og off SYSADM I J~|Save as PDF [ | Save as CSV £ |Save as XML I@) HeIpI| |=| Mew Window JI
Home » Reports » Market » Instrument Series Information /
“| After Trade Reports «[| Instrument Series Information / 4 =
= £3¥ Home
EYE Reports Market: | Al ~ | Date: |6,30/2009 =
= [ Markst

) Series
© Market Index Data
=l [ Trades
=" Trade History
=) [] Positions
= Account Posttions
= Delivery Positions
=[] Margining
= [ Initial Margin
* Initial Margin - Position Netting
= Initial Margin - Instrument Certric

| Search

Result - Instrument Series Informatiﬁn

al

/

UK Energy Exchange
Instrument Series Informatio
Date: 6/30/2009

DH20090508-01

DAM
=[] Variation Margin
‘ Var!ai!an Margin - Position Metting Base Spot
- Variation Margin - Instrument Centric == = =
SR E| D?IWEW Margin Insl o Currency]| T g De ery Delivery Cas;admg II';Sl SIS Open For
- Delivery Margin ize Day ay efinition
=] Unbalance Margin 6/28/2009 6/29!2009
N an. 6/29/2009 6/29/2009 Spot
=N S%ﬂlemem Margin DH20090630-01 12:00:00 11:59:59 PM 11:00:00 BM 11: 59 59 In delivery D H Trading
=| Settlement Margin
- _Settlement Marnin Per Markst 6/28/2009  ,jnomang  6/30/2008 sfso,’zoog .
[Instrument Series Information_20090508 - =X
Result - Instrument Series Information 5
DAM 2
=
DAM-H

4/27/2009 12:00:00
AM

5/8/2009 12:00:00 5/8/2009 12:59:59
5/7/2009 11:59:59 PM M AM

In delivery Spot Trading
DH20090508-02 GEBP 1 “fzﬂzﬂﬂjmlz‘”m”” 5/7/2009 11:59:59 PM 5/8/2009 1:00:00 AM E‘fg”szMl’sg’sg Indelivery DH Spot Trading
DH20090508-03 GEP 1 Mzﬂzﬂﬂfmlz‘”m’”” 5/7/2009 11:58:59 PM 5/8/2009 2:00:00 AM 5”3"2””2M2’59’59 Indelivery  DH Spot Trading
DH20090508-04 GEBP 1 “fzﬂzﬂﬂjmlz‘”m”” 5/7/2009 11:59:59 PM 5/8/2009 3:00:00 AM E‘fg”szrf’sg’sg Indelivery DH Spot Trading =
A [Og%
e I P e Iv]
SYSADM@HODSBA0E0

Tuesday, June 30, 2009 1254 PM !
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Reports

Market

View market related reports,
such as session data and
tradable instruments.

Trades
View today’s trades and
historical trade data.

Positions
View account positions, today
in real-time or a selected date.

Margining

View margining information
such as Initial Margin and
Margin Summary

\

| After Trade Reports «

B 1zt Home
= Reparts
= Market
D aily b arket Information
Instrument Senies Infarmation
Market Index Data

= Trades
Trade History
= Fositions

Account Pozitions
Delivery Positions
= Margining
= Iritial Margin
Iritial Margin - Pozition Metting
= Wariation Margin
Y ariation Margin - Pozition Metting
Dielivery Margin
Daily Overnight Position limits
Margin Summary

= Seftlement
Daily Settlement
= Eilling
Invoice
Ivnice Details
Fees
Fee Details
Mizc. Inwoice
Billing Summary Repoart
M2Ex lrnoice
MN2E* Fees
= Phwszical Delivery
Half Hour Phyzical Delivery Agent Positio

Settlement
View the results of the daily
settlement.

Billing
View invoicing and fee details

Physical Delivery
View delivery positions.
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Daily Market Information

1. Select Daily Market Information
A

2. Select Market, Date and press Search
il

i’ Conlfico™ Clearing Station [UK-P1-U1@tv0010:3080] / =)
File ctions  Document  After Trade Reports  Options  Activity Logs | History | Help
44)Preous = 0 - {G% Home ﬁ\:og offUKP1-UL : [|Save asPDF [ |Saveas CSV {» |SaveasXML | &) Help New Window
| | |
‘Home D\Reports » Market » Daily Market Infarmation / |
Ta After’ Trade Reports Daily Market Information Op“ons-
. | pate: [g/20/2000 3 | i i
| View In a separate
0 =[] Market [] mtra Day 9
~| Daily Market .
= Instrument Series Information I‘ WI ndOW.
—llakietnder Nia
[ Trades Result - Daily Market Information
® [ Postions SR —— —
[ Margining
] Settlement Peak
=] Biling I I 1 Prev. ded E
§ - X . Overa Overa Intra-Day Intra-Day . Settlement - Open Tra £
[Z] Physical Delivery Instrument Series Currency = High T High Last Price e Set;I:;bent Change | PElL volume
DP-20030630 GBP 50.00 50.00 50.00 35.00 35.00 0.00 %% 40 o
DP-20090701 GBP 40.00 2} o
DP-20030702 GBP 40.00 2} o
DP-20090703 GBP 40.00 40,00 40.00 40.00 40,00 40.00 20 20
DP-20090706 GEP 40.00 0 0 I' k h I
DP-20030707 GBP 40.00 [a} o C IC t e Co UI I In
heading to set
Q After Trade Reports Prev.
. Owerall Owerall  Intra-Day . Settlement . Open Traded
- s Tamre E e o = e Last Price *=them SEtgﬁ::nt Change QF=R  Tredec the Sort Order.
Options
2H-20090625-24 GBP 40.00 2} o
ills Activity Logs 2H-Z0090629-28 GB:/ 40.00 0 0
H-2ANS0AZ3-34 GR 4n.00 0 0 M
UK-P1-U1Etv0010:8080 / Wednesday, July 01, 2009 5:52 AM .:

7
3.

View the information, High, Low, Last, etc
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Daily Market Information

Instrument Series

The name of the traded instrument series.

Currency

The currency which the Instrument Series is traded in.

Overall Low/High

Lowest(highest) trade price in the contract’s trading period.

Intra-Day Low/High

Lowest(highest) trade price in the contract today.

Last Price

The last trade price for this instrument. May be from a previous

day if no trades intra-day.

Settlement Price

Settlement price for the day of the report.

Prev. Settlement Price

Settlement price for the previous day.

Change
Change in % of the Settlement Price compared to the previous

Settlement Price

Open Interest
Sum of either long or short net positions per instrument.

Provides an indication on the size of the aggregated open
positions.

Traded Volume

Total number of contracts traded on the selected date for this
instrument.
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Instrument Series Information

1. Select Instrument Series Information 2. Select Market, Date and press Search
A
"g Condico™ €\earing Station [SYSADM @test.ukclearing.n2ex.com:443] ' - B X
File  Actions cument  After Trade Reports  Options  Activity Logs ~ History  Help
i () Previous + ]5 f¥Home | 2 Log off SYSADM ]5 [~ Save as PDE &6 | Save as CSV > |Save as XML | @) Help /] | =| Mew Window |
|Home + Reports » \arket v Instrument Series Information /
| After Trade RéQorts « || Instrument Series Information / 4 o#
B@l'!smqe \ harket: All - IDate: 5;23;2009
= E Market

Dalh.r Markcet Inforrnatlon

- Market Index Data

—9

= [ Trades
- Trade History
=[] Posttions
=) Account Posttions
= Delivery Positions
=[] Physical Delivery
=\ Half Hour Physical Delivery Agert Positions

|| After Trade Reports

Jb Options

[l Activity Logs

Result - Instrument Series Information

4l

UK Energy Exchange
Instrument Series Information
Date: 6/23/2009

DAM

Base Spot

l

6/22/2009 6/22/2009 6/22/2009 Spot

DH20090623-01 1 12:00:00 11:59:58 11:00:00 DH
AM oM oM dE|I\-’EI"V Trading
6/22/2009 6/22/2009 6/23/2009 6/23/2009 i P
DH20090623-02  GBP 1 12:00:00 11:59:59 12:00:00 12:59:59 delivery O H ot
AM PM AM AM 51 o
6/22/2009 6/72/2009 6/23/2009 6/23/2009 n Spot
DH20090623-03  GBP 1 12:00:00 #1:59:58 1:00:00 1:59:59 delivery D H g
AM PM AM AM i g
6/22/20(9 6/22/2009 6/23/2009 6/23/2009 i P
DH20090623-04  GBP 1 12:00/00 11:59:59 2:00:00 2:59:59 N B e
PM AM AM 51 o

[v]

SYSADM@testukclearing.nZex.com:443

Tuesday, June 23, 2009 839 AM .:

3. View the information, First Trading Day, etc

Options:
View results in a
separate window

Click the column
heading to set
the sort order.
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Instrument Series Information

Instrument Series
The name of the traded instrument series.

Currency

The currency which the Instrument Series is traded in.

Lot Size

Number of delivery hours in the Instrument Series.

First Trading Day

Date and time for when the Instrument Series starts the trading

period.

Last Trading Day

Date and time for when the Instrument Series ends the trading
period.

First Delivery Day

Date and time for when the Instrument Series starts the
delivery period.

Last Delivery Day

Date and time for when the Instrument Series ends the trading
period.

Status

In Trading, In Delivery and Between Trading and Delivery.

Instrument Definition

The instrument definition that the Instrument Series is

generated from.

Open For
Transaction types allowed (e.g. Auction and OTC reg.)
Note: “Spot” means Auction in this case!
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Trade History

1. Select Trade History

2. Search Criteria..

QCondicc"‘ Clearing Station [SYSADM@fest ukclearing.nZex.com:443]

-\ Daiy Markst Information
" Instrumentt Seriss Information

- o x
Eile  Actions Document  After Trade Reports  Options  Activity Logs  History  Help
i (44 Previous - v] £YHome | > Log off SYSADM I - |Save as PDF Bg |Save as CSV 4> |Save as XML | @) Help | = Window |
Home » Reports » Trades » Trade History \
[ After Trade Reports « || Trade History \ 4 &
B & Home Organisation: | All From: Instrundent: [« Market:

@ ) Reports rganisation: - TOM: | 5/24/2009 - nstrur 3 larket: |All -

[ Market Account: | All - To: |6/26/2000 - Trader: |=

Trade Status: [¥] Original and Active Rejected and Inactive

W
EI_Idees
=) hstory
T ——————

=| Account Postions
| Delivery Positions
=[] Physical Delivery
= Half Hour Physical Delivery Agent

<] I I [>]

|, After Trade Reports

Jb Options

[ll; Activity Logs

COvertaking and Active [7] Cancelled and Inactive ] Closed and Inactive
I | Search l

=

|Account] rument Time of |Trade| Deal
5 e e e e

Result - Trade History

6/24/2009 Block  Original
BE_P1_TA1 DAM DH:UUQDG:S Sell 50 32.39 2:21:57 8680 BE DAM and
PM Bid Active
| 6/24/2009 Single Original
BE BE_P1_TA1 DAM 3;‘20090625 GBP sell 50 32.39 2:21:57 8456 BE O DAM and
PM Bid Active
3 6/24/2009 Single Qriginal
BE BE_P1_TAl DAM E];?DDQDEES GBP Sell 50 32.39 2:21:57 8450 BE O DAM and
BM Bid Active M /
<] [ I 2]
Trade Managament Operations [8456] ¥ \

\& Trade Management History

] >
J

SYSADM@test.ukclearing.nZex.com:443

Friday, June 26, 2009 846 AM . /

Trade management functions can be limited by

your user profile...

10

Trades matching the
search criteria

Trade management
*Transfer Trade

*Split Trade

*Edit Comment
Unavailable functions
are grey.
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Trade History

11

Listing trades, today’s trades and historical trades.

¥

BE O

BE O

BE O

BE O

Block
DAM
Bid
Single
DAM
Bid
Single
DAM
Bid
Block
DAM
Bid

Original
and
Active
Original
and
Active
COriginal
and
Active
Original
and
Active

BE/BE-
PF_1-UK

BE/EBE-
PF_1-UK

BE/BE-
PF_1-UK

BE/BE-
PF_1-UK

Result - Trade History
[Account| rument Time of | Trade
e e L e e
6/24/2009
BE_P1_TAlL DAM 5?20090525 GBP Sell 50 32.39 2:21:57 8680
PM
L 6/24/2009
BE BE_P1_TA1 DAM g)leoogoszs GBP Sell 50 32.39 2:21:57 8456
PM
DH20090625- 6/24/2008
BE BE_P1_TA1 pAM oo = Sell 50 32.39 2:21:57 8450
PM
L 6/24/2009
BE BE_P1_TA1 DAM 5;20090525 GBP Sell 50 32,39 2:21:57 8670
PM

Leg

Originator, the order was initially placed by the member such
that it did not match any other order.

Aggressor, when the order that gave rise to the trade
aggressed (hit) another order already placed in the market.

Deal Source

Matched Electronically
OTC Deal

Status

Original and Active, original trade
Overtaking, the trade overtakes the original trade

Cancelled, the trade has been cancelled.

Comment
A text string entered by the trader at order entry

Some headings have been covered previously.
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Summary

12

Navigation

Daily Market Information

Instrument Series Information

Trade History
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Account Positions

1. Select Account Positions 2. Search Ciriteria...

3 Condico™ Clearing Station [SYSADM®10.175.11,81:8080] - =X

File  Actions Document  After Trade Reports  Options  Activity Logs  History  Help
i (4] Previous « 'Jiﬁﬂcme | 4 Log off SYSADM Jit,;aveaspnf & |SaveasCSV {» |Saveas XML | [ NevWinddg |

‘Home v Reports » Positions » Account Positions \
" After Trade Reports « || Account Positions \ 4 %
= £3% Home -
o [T Peparts Organisation: | Al s Market: | Al - | Date: | 33112008 ]
=[] Market Account: | All - | Instrument: |+ [ Intra Day
= Daily Market Information
= Instrument Series Information I | Search ‘ I
=[] Trades
L2 Histoy Result - Account Positions 5 a
[ERE) ﬁosmons \
= oy ~
(=}
> . 2
= [ Settlement .y
__ 5| Daly Seftlament k- 4/5/2009  4/5/2009 ACCOU nt pOSItIOﬂS
&[] Physical Delivery UK-P1_M Pt P1 TAL DAM  JDHZ0090406-01 177.6 0 177.6 f12:00: 11:59:59 12:00:00 Active
= Half Hour Physical Delivery Agert Positions — - FM that match the
UK-P1_M g;(_m —il DAM  JDH20090406-02  178.5 0 1785 12:00:00 Active
_P1_ o . .
k- i/6/2009  4/6/2008  4/5/2009  4/5/2008 SearCh Crlterla
UK-P1_M P P1 TAL DAM  JDH20090406-03  179.4 0 179.4 2:00:00  2:59:59 11:59:59 12:00:00 Active
_P1_ AM AM P AM
K- i/6/2009  4/6/2008  4/5/2009 4/5/2008 j
UK-P1_M P1 P1 TAL DAM  JDH20090406-04  180.2 0 180.2 §3:00:00  3:59:59 11:59:59 12:00:00 Active e
Trade Details 53
UKPC
Trade Details
Organisation: UK-P1_M Account: UK-P1_P1_TAl Market: DAM V W h d
Trader: Instrument Series: DH20090406-02 Date: 3/31/2009 > Ie t e tra es
T — Douasieaton accoun | 55" markes RS currsnc rvne Consraces price YRS T riader e 85K, stue comment i
. i 4/5/2008 . Single  Original UK- p
i UK-P1_M gf b1 TAL DAM 55'20090405 GBP Buy 178.5 50.42 12:00:00 1297 P;JKM A DAM  and  P1_M/UK- OSItIOﬂ .
/" options == AM - Bid Active  P1_P1-UK
Activity Logs
il = < 1 1] /
SYSADM@10.175.11.81:3080 Tuesday, March 31, 2009 1035 PM _;:
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Delivery Positions

1. Select Delivery Positions 2. Search Criteria...

% condico™ Clearing Station [SYSADM@test.ukclearing.n2ex.com:443] - =X

i Actions  Document  After Trade Reports  Options  Activity Logs  History  Help

\Previous - ¢ £ Home | .. Log off SYSADM ] [~|Save as PDE & |Saveas CSV §» |Save as XML | &) Help | |=| New Window J

‘Hom\ v Reports » Positions » Delivery Positions \
A'kter Trade Reports « || Delivery Positions \ 4 2
Reports Organisation: | All - Market: | Al - | \Date: |g/1,2009 -
] Market Account: Al - | Instrument: |+ Toi |6/26/2009 -
=\ Daily Market Information
= Instrument Series Information Search ‘
=) Market Index Data
T'?dTES Result - Delivery Positions T 4
= [ Positions @
=] Accourt Postions UK Energy Exchange
- = Delivery Positions
= [ Physical Delivery . rv
= Haff Hour Physical Delivery Agent Organisation: All Account: All Market: DAM,EFA,SPOT
Instrument Series: * Period: 6/1/2009 to 6/26/2009 \
m =
_ 6/24/2009 6/24/2009 6/24/2009 6/24/2009 D I y P
BE BE_PL_TA1 DAM {-120090625 0 -100 -10f 11:00:00 11:59:59 11:59:58 2:21:57 Active e Iver OSItlons
e that match the
BE BE_P1_TAl1 DAM ;20090625_ o -100
search criteria
BE BE_PL1_TA1 DAM 3 o -100 :00: :59:59 11:58:58 2:21:57 Active
AM PM PM
L 6/25/2009 6/25/2! 6/24/2009 6/24/2009
BE BE_PL_TA1 DAM H20050625 0 -100 -10§ 2:00:00 2:59:59 .59:59  2:21:57 Active [v] j
<l | _[2]
Trade Details 5 ¥
o v e S e \
Trader: Instrument Series: DH20090625-02 Period: 6/1/2009 to 6/26/2009
- lAccount| Instrument Time of Deal M
organisation) account [gimer{marked I"SCizEnt lcurencyrypefcontractlerce] T soae tates View the trades
<] u I [ll DH20090625- 6/24/2009 Single Original BE \
= BE BE_P1_TAl DAM GBP Sell 50 32.39 2:21:57 8450 BE O DAM  and H
|| After Trade Reports o0z BM Bid Active T that bUI't Up the
~ 6/24/2009 Block  Original .
. Options BE BE_PL_TA1 DAM 55'20090525 GBP sell 50 32.39 2:21:57 8670 BE O DAM and EE 05|t|0n
PM Bid Active p .
ivi S
(s Activity Log < ] I I [l]
SYSADM@testukclearing.nZex.com:d43 Friday, June 26, 2009 11:51 AM ;: /
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Summary
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* Account Positions
+ Delivery Positions
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Initial Margin

Initial Margin - Position Netting

Organisation: [UKP1M -
Account:  |Clearing Account ~

Date: |5/30/2009 -

[ tntra Day

Search for Initial Margin
information.

nitial rgin - n ng_UK-P1_M_Clearing unt_
Result - Initial Margin - Position Netting v QuickLinks ¥ #
UK Energy Exchange
Initial Margin - Position Netting 3.0 =
Organisation: UK-P1_M Account: Clearing Account Date: 5/29/2009
Market: EFA
Delivery Group: Day Group
. . . Bought Sold Net Clearing Valuation . .
Delivery Period Buckat Currency Lot Size Volume Volume Pasition Price Parameter Initial Margin
Md ! H H
M 02 00:00:00- GBP 4 200 o 200 40.00 0.00 % 0.00 =
2009/07/02 04:00:00-
07:59:00 GBP < 200 u] 200 40.00 0.00 % 0.00
2009/07/02 08:00:00- =
11:59:00 GBR < 200 u] 200 40.00 0.00 % 0.00
I /| . . -
2009/07/02 12:00:00 GBP 4 200 [u] 200 40.00 0,00 % 0.00
15:59:00
Trade Details vy
s
UK Energy Exchange
Trade Details
Organisation: UK-P1_M Account: UK-P1_TRD1 Market: EF&
Trader: Instrument Series: DE-20030702 Period: 7/2/2009 to 7/2/2009
R Account Instrument N Time of  Trade
Organisation Account Market Series Currency Type Contracts Price Trade D Trader Leg Deal Source Statws Co
&6/29/2009 Original
UK- DB- 56- UK- Matched
UK-PLM o) TRD1 EFA  5pogoroz GBP Buy 200 55.00( 1:02:39 |4 5 | gy y electronically 2"% -
PM Active
r {111} ]

16

The contracts are broken down
and netted to delivery periods for
margining purposes.

Initial Margin Calculation:

= Lot Size * [Net Position] * Clearing Price *
Valuation Parameter

View the trades that built up the
position.
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Variation Margin

Variation Margin - Position Netting

Organisation: |[UK-F1M ~ | Date: |5/30/2009 -

Account:  |Clearing Account -

[] Intra Day

Search for Variation Margin
information.

I
| |'Variation Margin - Position Netting_UK-P1_M_Clearing Account_20090629
Result - Variation Margin - Position Netting

4 Quick Links ¥

A

UK Energy Exchange
Variation Margin - Position Netting 3.0
Organisation: UK-P1_M Account: Clearing Account Date: 6/29/2009 =
Market: EFA
Load Shape: Intra-Day
Delivery Period Bucket Currency Lot Size ‘BD: ught WABP Sold WASP L N‘.?fnn C|:fl_r{|:g Variation Margin
|| 2009/07,/02 00:00:00-03:59:00 GBP “ 200 55.00 o 0.00 40.00 'm!
009/07/02 04:00:00-0/:59:00 GEP ES [a]a] TS0 0 0.00 40.00 -12,000.00
2009/07/02 08:00:00-11:59:00 GBP 4 200 53.00 0 0.00 40.00 -12,000.00
2009/07/02 12:00:00-15:59:00 GBP 4 200 S3.00 0 0.00 40.00 -12,000.00
2009/07/02 16:00:00-19:59:00 GBP 4 200 55.00 0 0.00 40.00 -12,000.00
2003/07/02 20:00:00-23:59:00 GBP 4 200 55.00 0 0.00 40.00 -12,000.00 M
Trade Details o
Ead
UK Energy Exchange
Trade Details
Organisation: UK-P1_M Account: UK-P1_TRD1 Market: EFA
Trader: Instrument Series: DB-20030702 Period: 7/2/2009 to 7/2/2009
S Account Instrument N Time of  Trade
Organisation Account . Market Saries Currency Type Contracts Price Trade 0 Trader Leg Deal Source Status Cdm
6/29/2009 Original r
UK- DB- 56— UK- Matched
UK-PLM oy TRDL EFA  5posoroz GBF Buy 20055001 1:52:33 |4 5 | py_y el=ctronically 2" I
PM Active |
[l
< m ] (2]
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The contracts are broken down
and netted to delivery periods for
margining purposes.

Variation Margin Calculation:

= Lot Size * Bought Volume * (Clearing Price—
WABP) + Lot Size * Sold Volume * (WASP —
Clearing Price)

WABP: Weighted Average Buy Price
WASP: Weighted Average Sell Price

View the trades that built up the
position.

Since all contracts are broken down to delivery
periods, the trades displayed in Initial margin and
Variation Margin are the same.

N2EX
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Delivery Margin

Delivery Mar

Organisation: |BE v| Date: |ZDDQ-1D-D? -| SearCh for Dellvery Margln
Account: [BE_cat -] I Intra Day information.
Result - Delivery Margin +r QuickLinks ¥
The contracts are broken down
NZ2EX
bkt vl and netted to delivery periods for
Oraanisation: BE Account BE_CAL Datel 2003-10-07 y p
Delivery Day: 2009-10-08 - margining purposes.
. Intra-Day .
Period From To Curvency Lot Size %"ﬁ WABP pns;—l‘:m WASP  Net Position Price S:;:;‘r Pi:i_;';txr 'ﬂ%
2009-10- 2009-10-
oz 0z 0.5 100 35,00 -22 22,00 100,00% 100,00 %  -1508,00 H H H
o i Delivery Margin Calculation:
2z 2::?_,:;:;:“ 2::?5';?;28 0,5 100 35,00 -22 22,00 100,00 100,00 % -1 508.m=
2009-10-  2009-10-
E oz 0z GBp oS 100 35,00 22 22,00 100,00 % 100,00%  -150%,00 3
-ABS ((bought volume * lot size * WABP) -
2009-10-  2009-10- . .
a = 01:22:59 GBp 0.5 100 35,00 -2z 22,00 100,00 % 100,00 %  -1508,00 (Sold Volume * Iot size * WASP)) * r|Sk parameter
s e e aee 0.5 100 35,00 -22 22,00 100,00% 100,00 %  -1508,00
s ‘ABS’: absolute value
R L e o el ) me it W I WABP: Weighted Average Buy Price
2 |26 P e o ooo 100,00%  100,00% -1 750,00 WASP: Weighted Average Sell Price
03:00:00 03253
Trade Details ¥y
MNZEX
Trade Details
Organisstion: BE Account; BE-PF_1 Markat: EFA
Traden Instrument Series: DH20031003-01 Period: 2003-10-08 to 2009-10-08 ) A
View the trades that built up the
Organisation Account ":j‘;,"n“a"rt Market I"’i—'::“t Currency Type Contracts Price 1?,':‘::;” Trade ID Trader  Leq Deal Source Status Comment .
e EE;I 2 D>1-|20091003- GED o ol e 2:01.055:; e =l & g:ng\e DaM 2;L?lla\and 2&135-“ pOS|t|On.
BE BE_TAL EFA 4'{"2']”91””3' Gep Sell 22 22,00 20036—1& 5-1-1 BE_UL © g:iib::icau g"?'”‘a"d
15:18:37 1) 0
18
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Daily Overnight Position Exposure report

B _| Margining
= Initial b argin

Daily Overnight Position Exposure

- = |nitial M argin - Pogition Metting
Wariation b argin
- = Wariation Margin - Pogition Metting
| Delivery Margin
e Drelivery b argin
Daily Owernight Position Exposure

Organisation: M2AZ = | Date: 28.03.2011 -

Intra Day

Search

N2EX
Daily Overnight Position Exposure 1.0
Organisation: N2AZ2 Date: 28.03.2011

Period

2011/03/29 - 2011/03/31

Yellow Limit (GBP)
&0 D00

Red Limit (GBP)
80 000

Total Limit (GBP)
100 000

Actual Exposure (GBP)
2 548,0 Green

Actual Status

» Choose the Daily Overnight Position
Exposure report

« Enter the current day or any day in the
past or future

View current status of daily overnight positions:
* Total Limit (GBP)

» Alarm Limits (Red, Yellow in GBP)
» Actual Exposure (GBP)
» Actual Status (status based on Actual Exposure:
*  Green
*  Yellow (60% of Total Limit)
* Red (80% of Total Limit)
» Limit Breach

The report shows the current daily overnight position exposures and alarm levels over the current horizon ,based on:

» the current Base Collateral

* current parameters:

+ volatility long & volatility short (GBP)

« day factor long & day factor short (days in horizon)

* Yellow and Red Alarm levels (set % of the current limit, in GBP)
The day factor would increase from its base case value (currently 3 days) in advance of ’long
holidays (ex: Easter; 5 days).

Please see the N2EX website htip://www.n2ex.com/Clearing/riskmanagement/ for details
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http://www.n2ex.com/Clearing/riskmanagement/

Margin Summary

Margin Summary Search for Margin Summary information.

Organisation: [BEG - | Date: |z009-11-10 -

An intra-day Margin Summary could be run by

[ Intra Day ticking ‘intra-day’

Result - Margin Summary

" View the Margin Summary for all

NZ2EX H
B T .o Margins and accounts.
Crganisationt BEG Crate: 2009-11-10
Account Currency Delivery Margin IM Position Netting ¥M Position Netting gilling Margin Total Margin Total Margin = |nitial Margin + Variation

BEG_CAL GEP -14 907,33 -2 420,36 1 756,00 -15 572,89 ; ; ; BTh ;

= : : : : + + =
oo ons o P . Ma_rgm D_ellvery Margin+ Billing Margin

Totals GBP -14 907,93 -2 420,96 1756,00 94 309,58 78 726,60 Dally Margin Call
Currency Cash Collateral Guarantees/LOC Daily Margin Call Base Collateral Call %‘Mﬁ—“ Collateral Call Surplus deficit Surplus (+) or deficit (-) in Collateral is shown
GEP 500 000,00 1000 000,00 78 736,69 -1 000 000,00 0,00 -1 000 000,00 500 000,00

Collateral Call - the total margin call to be covered and defined as follows:
Collateral Call = Base Collateral Call + Daily Margin call + Extraordinary Margin Call
Surplus (+) / deficit(-) Collateral = Cash Collateral + Guarantee/LoC + Collateral Call

where;

the Daily Margin Call (DMC) is included as a negative number or zero (note: the DMC is positive in this example)
the Collateral Call, Base and Extraordinary Margin Calls are expressed as negative numbers

the Collateral is expressed as a positive number

” N2EX

NORD POOL SPOT
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Summary
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Initial Margin

Variation Margin

Delivery Margin

Billing Margin

Margin Summary
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Daily Settlement

Daily Settlement

Organisation: |BE

Account: |AII - |

[ View as multiple Reports

- | market: [eFa -]

Date: [2009-10-07 -]

Search for Daily Settlement
information.

NZ2EX

Daily Settlement
Crganisation: BE

Account: BE_TAL

3.0
Date; Z009-10-07

Market: EFA
Currency: GBP
Instrument Seres Currency Type Contracts Lot Size Price
4H-200%1003-B1 SEP Sell 22 1 22,00
Summary Currency ¥alue

Total Bought Yolume o]

Total Sold Volume -2z

Met Waolume -2z

Total Bought Yalue GRP 0,00

Total Sold Walue GRP -454,00
| Metalue GBP -424,00

Weighted Average Buy Price GER 0,00

Weightad Average Sell Price GER 22,00

22

Trade Id Deal Source Index Price  Delivery Yalue

5-1-1|  Marched 0,00 -4g4,00
electronically

Sub total GBP -424,00

Result of Daily Delivery
Settlement:

= +/- Contracts * Lot Size * Price

(+) =Buyer
(-) = Seller

N2EX
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Billing Summary

Billing Summary Report

Organisation: |BE

v| From: |2009.10.03 v| Invoice Group:
Account: |BE_SAl - | Until: |2uog.10.03 - | [~ Search on due date
Status: [ Invoiced [ Paid I Cancelled
Inv.Type:  |& Netbought |2 Net Sold
Report Types: [ Fee Report W Invaice Report

[¥ M2EX Misc. Invoice Report

Result - Billing Summary Report

Possible to search on Invoice
date and to include / exclude:

+ Status (Invoiced, Paid...)

* Invoice Type (Bought/ Sold)
* Report Types (Fee / Invoice..)

MNZ2EX
Billing Summary Report

Organization: BE Account: &l

Period: 2009-10-07 to 2009-10-08

Report Type: Invoice Report
Currency! GBP

Inv.

N Search result

Summary

# Drganisation Account Currency I—niicmed I—nuﬂced Status I_{'_nu;ii:ee Generated [I'JaL:E Paid Date Amount An‘:—:_:nt ﬁ;:it‘lint
29 EBE BE_SAl GBR fg?’g’é fg_ongé Inveiced Daily Invaice 2?%?1'%,:39:_?8 fg_ons; 24 573,00 0,00 0,00
65 | BE BE_SAl Gep | 2008 | 2008~ 1, 4y Daily Inusice | 2009-10-07 | 2003~ fg—ogs- 85 541,00 0,00 i
= 10-07 10-07 15:21:328 10-07 14104153 25 541,00
Surnrary for GBP
Item Currency Amount Tax Amount Paid Amount Paid Tax Amount
Total Buy =1 170 114,00 0,00 0,00 0,00
Total Sell ERP 0,00 0,00 -85 541,00 0,00
HMet GBP 170 114,00 0,00 -85 541,00 0,00
Feport Ssummary
Currency GBP
Report Type Currency Amount Tax Amount Paid Amount Paid Tax Amount
Inveice Report GEP 170 114,00 0,00 -85 541,00 0,00
Net Total 170 114,00 0,00 -§5 541,00 0,00

N2EX
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N2EX Invoice

Possible to search on:

Organisation: |BE

-| From: |2|j|jg_1g_g? v| Invoice Group: |Daily Invoice -

* Invoice date
= | Until: |2ng.1u.03 - | [T search on due date
¥ Paid —> + Due date

and to

Account: | BE_SA1

Status: [ Cancelled [V Invoiced

Include / exclude status:
Result - N2EX Invoice . .
- » Cancelled, Invoiced, Paid...)

4l

NZEX Inwoice
Drganisation: BE

Account: All

Period: 2009-10-07 to 2009-10-08

Report Type: Invoice Report

Currency: GBP

- - - - Paid
Inw. I Invoiced Invoiced Invoice Due - Taz aid -
Inw. + Invoiced Invoiced Invoice P teg Due Tax
# Account Currency From To Status Erow Da Paid Date Amount Amount Amount . Tax .
— st — ————
2009- 2009- _ A _ 2009-10-08 2009- 1 H
89 BE BE_SA1 GBP IOt 2 Inwoiced  Daily Invoice Z00° 028 2000 8457300 0,00 0,00 000 Select Invoice in search result
B 2009-10- 2009-
2009- 2009- A Craily 2009- -
&5 BE BE_SA1 GEP N N Paid A a7 N 10-02 85 541,00 0,00 0,00
10-07 10-07 Inuoice 15:21:38 10-07 140453 25 541,00
Bought from NZEX
Trading Account Amount (GBP) Tax Amount (GBP) Settlement Amount (GEP)
EE-FF_1 G6 025,00 0,00 G6 025,00
BE_TAL 0,00 0,00 0,00
Sum baught fram N2EX 86 025,00 0,00 86025,00
dthe’ invoice’ is sh
Sold to M2EX ....an € paper invoice Is snown
Trading Account Amount (GBP) Tax Amaount (GEP) Settlement Amount (GEP)
BE-FF_1 0,00 0,00 0,00
EE TA1 -1452.00 0,00 -1452,00
Sum sold to NZEX -1452,00 0,00 -1452,00
Net bought from and sald to N2ZEX B84 573,00 0,00 B84573,00

Status of settlement

Total settlement amount
Totaltaxamount

Armount settled in advanced

Amount to be paid according to due date

24

GBEF 84 573,00
GEF 0,00
GEF 0,00
GBP 84 573,00
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Physical Delivery

1. Select Half Hour Physical Delivery Agent Positions

= Daily Market Information
- Instrument Series Information
© Market Index Datz

QCondico“ Clearing Station [SYSADM@test.ukclearing.n2ex.com:443] - B X
File  Actions  Document  After Trade Reports  Options  Activity Logs  History  Help
i (44) Previous = v] {xHome | .2 Log off 5YSADM J ~| Save as PDF B |Save as C5V {» |Save as XML | G Help || =| Mew Window |
|\Iome + Reports » Physical Delivery » Half Hour Physical Delivery Agent Positions |
.\After Trade Reports « || Half Hour Physical Delivery Agent Positions RS
S Home o tion: Date: Market I
™ Reports rganisation: | All 2 atel |6/16/2009 - u_’/
B[] Market Account | Al ~ | Delivery Point: |UK DPL

I Search I 9

[ Trades
-~ Trade History

Result - Half Hour Physical Delivery Agent Positions

[ Positions
- Account Posttions
- Delivery Positions

=[] Physical Te ivery

Delivery Point: UK DP1

Market: DAM

_'
1 6/16/2009 12:00:00
AM
= 6/16/2009 12:30:00
AM
3 6/16/2009 1:00:00
a 6/16/2009 1:30:00
s 6/16/2009 2:00:00
= 6/16/2009 2:30:00
o AM
After Trade Reports
J - 6/16/2009 3:00:00
AM
" options T 6/16/2009 3:30:00
AM
(illy Activity Logs s 6/16/2009 4:00:00
AM

6/16/2009 12:29:00
AM
6/16/2009 12:59:00
AM
6/16/2009 1:29:00
6/16/2009 1:59:00
6/16/2009 2:29:00
6/16/2009 2:59:00
AM
6/16/2009 3:29:00
AM
6/16/2009 3:59:00
AM

6/16/2009 4:29:00
AM

i 5] ¢

-222.40 -222.40 0.00 -111.20
-222.40 -222.40 0.00 -111.20
0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00

»

SYSADM@testukclearing.nZex.com:443

Tuesday, June 23, 2009 1121 AM .:

~ 2. Search criteria...

> Deliveries
matching the
search criteria
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Options
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Report Layout

* View the Report Layout

* View the report color scheme
» Change the report font scale

Miscellaneous

+ Clearing Station color theme
 Default path for reports

« Server information

Report Layout Management
+ Edit the Report Layout

“«

& Options

,:;;;]1 Report Layout

0 TR

[i | Classic

[ Cusco Sky

[i] Cusco Sky (No table borders)

 Miscellaneous
= [2| Report ut Management
[ | Defaut

Open the context menu...

\‘ Ec!l Mew La}'g ut... |

New Layout x

Layout Name:

Based Ome Classic

Create your own Report Layout...

N2EX
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Report Layout

Example: How to create a custom Report Layout, using the N2EX brand colors

o Enter a Layout Name... e Default layout of the N2EX layout, based on the Classic layout

New Layout x - B B B
% Condico™ Clearing Station [SYSADM@test.ukclearing.n2ex.com:443] - B x
Layout Name: | N2EX File  Actions Document After Trade Reports ~ Options  Activity Logs  History  Help
Based One Classic - i 40) Previous = n) - IE {¥Home | Log off SYSADM IE = (il Delete Layout |
| ‘ Report Layout Management » N2EX |
N # Options « || N2EX i
= [ User Options
3’& Report Layout Layout Elements Layout Preview
£ Miscellaneous
=[] Report Layout Management Report Header Elements.
[iC] Defautt This is the report title Report version
i TR Background Colar -
[i] Classic Search criteria 1 Search criteria 2
] Cusco Sky
[i] Cusco Sky {No table borders) P -
il Th_ls_ls a Headerl tE)_ct line
This is a Header2 text line
This is a Header3 text line
This is @ Normal text line
Table Elements | Headen | Headen
odd rowl column odd rowl column odd row1 column) odd1 row column
Table Header = even row2 column eveni row2 column even row2 column even row2 column
hie e e — odd row3 column odd row3 column odd row3 column odd row3 column
This i tha font ‘ Font.. ‘ =ven row4 celumn =ven rows column sven rows celumn ven rows celumn
) footer1 footer2 footer3 foaters
| Font Color. |
I | oo
Header Elements
Marmal -
This is the font ‘T‘
. I o
L") After Trade Reports —
‘ Bkg Color.. ‘
_/ Options o
[l Activity Logs
SYSADM@testukclearing.nZex.com:443 Thursday, May 14, 2009 11:36 AM _;;

Turn page

N2EX
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Report Layout 2/2
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Use the Layout Elements

+ Change background colors
« Change font type and size
« Change font color

Save your changes

% Condico™ Clearing Station [SYSADM@test.ukcle3N

.n2ex.com:443]

Miscslaneous
= [ Report Layout Managsment
[T] Defautt
[] TR
0] Classic
L] Cusco Sky
L] Cusco Sky (No tabls borders)

el

| After Trade Reports

. Options

[l Activity Logs

- = X
File  Actions Document After Trade Reports  Options ity Logs  History  Help
i (4 Previous - -|§ {¥Home |7 Log ot 5vsADM l [ save Changes | 3 Cancel Changes i Delete Layout
‘Report Layout Management » N2EX |
& Options « || N2EX [T
= [ User Options
Report Layout Layout Elements

Layout Preview

Report Header Elements

Background Color -

I oo

Table Elements.

Table Header -

This is ths font ‘ Font..

| Font color. |

|

Header Elements

Heading 3 =
This is the font ‘ T— |
I - - |
‘ Bkg Color.. |

This is a Header1 text line
This is a Header2 text line

This is a Header3 text line

This is a Normal text line.

odd rowl column odd rowl calumn odd rowl calumn) odd1 row calumn
aven rowZ column eveni rowz column even row2 column even rowz column
odd row3 column odd row3 calumn odd row3 calumn odd row3 calumn
even rowd column even rowd column even rowd column even rowd column
footerl footer2 footer3 footerd

SYSADM@test.ukclearing.nZex.com:443

Thursday, May 14, 2009 11:41 AM _;;

Edited report style using the N2EX brand colors and fonts
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Activity Logs

All actions in a session are logged in the activity log.

The log can be saved or deleted using the appropriate buttons
on the toolbar.

A t. .t L #% Condico™ Clearing Station [SYSADM @tesilielagring.nZex.com:443] - B X
C IVI y Ogs File  Actions Document  After Trade Reports Optigns og Histo Help
° Erro rS i (w) Previous = M| i fyHome | £~ Log off SYSADM B Save log 3% Clear Log
arnings [ Auesoaes |
* W g
] il ActivityLlogs <l All Messages 2
L4 I nforl I latlon [ m 19 |Category ‘Timestamp | Source Message |:_
@ ‘Emjrs. Trusted site certificate: =
/o, Wamings [Subject] ]
c\, Information (7) CN=testukclearing.n2ex.com, OU=Terms of use at
www.verisign.com/rpa (c)05, OU=GITS, O=Nasdag OMX
Commedities AS, L=Lysaker, S=Akershus, C=NO
|ssuer]
Trusted site certificate:
@ Information 51912009 1 [Subject]
CMN=testukclearing.n2ex.com, OU=Terms of use at www.verisigncom/rpa ()05, OU=CITS, O=MNasdag OMX Cor
[ssuer]
OU=www.verisigncom/CPS Incorp.by Ref. LIABILITY LTD.C)ST ...
mtmonnn.nn.on s =T
Log Entry Details ¥
@ Information
Issuer:  Application:CondicoServerssLTrustPalicy
L. | After Trade Reports Issued:  5/18/2009 1:51:19 PM
v{bopﬁons Session:  SYSADM@ httpsy/testukclearing.nZexcom
—— ‘Message | Details
[l Activity Logs ! T |
SYSADM @testukclearing.n2excom:443

Tuesday, May 19, 2009 1:10PM
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Summary

* Report Layout
* Miscellaneous
* Report Layout Management
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Contact Information

For more information contact:

n2ex_support@nasdagomx.com

Disclaimer

For information purposes only, it shall be noticed that whilst all reasonable care has been taken to
ensure that the details in this document are true and not misleading at the time of the presentation,
neither technical or business information nor any other information presented to you shall be
regarded as legally binding or be the base for any binding decision whatsoever.

This presentation contains confidential information and may not be modified or reproduced, in
whole or in part, or transmitted in any form to any third party, without the written approval from
NASDAQ OMX Group Inc.

N2EX

NORD POOL SPOT
NASDAQ OMX COMMODITIES



