
100 65 35 25 0 ‐50 ‐300

Buy_Sensitivities Sell_Sensitivities

WEMS_Datetime 700 600 500 350 200 100 50 25 5 0 0 5 25 50 100 200 350 500 600 700
03/11/2010 08:00 438.00 336.00 336.00 336.00 93.51 71.04 60.50 52.00 45.08 45.08 45.08 45.08 45.08 45.00 43.22 32.25 31.61 31.61 16.30 2.97
03/11/2010 08:30 438.00 336.00 336.00 336.00 88.62 68.27 63.40 52.00 50.38 50.38 50.38 47.93 46.24 45.00 44.50 35.09 31.71 31.71 16.30 6.44
03/11/2010 09:00 438.00 336.00 336.00 336.00 103.46 68.25 67.18 54.34 52.00 52.00 52.00 50.98 47.53 47.53 44.50 36.44 32.01 32.01 16.30 10.78
03/11/2010 09:30 438.00 336.00 336.00 336.00 108.30 68.76 65.01 53.83 53.83 53.83 53.83 53.83 48.69 48.13 44.51 39.00 33.64 33.64 16.30 14.31
03/11/2010 10:00 438.00 336.00 336.00 336.00 336.00 71.34 65.89 54.20 54.20 54.20 54.20 54.20 52.73 47.75 45.00 41.90 34.40 33.05 18.13 16.30
03/11/2010 10:30 438.00 438.00 336.00 336.00 336.00 74.73 65.19 53.09 52.10 52.10 52.10 52.10 52.10 49.57 46.07 40.99 36.41 32.24 27.56 27.56
03/11/2010 11:00 438.00 438.00 336.00 336.00 336.00 112.32 67.39 53.24 52.11 52.11 52.11 52.11 52.11 50.06 48.26 43.21 36.02 31.27 31.27 31.27
03/11/2010 11:30 438.00 438.00 336.00 336.00 336.00 162.31 133.93 71.04 59.00 59.00 59.00 57.29 52.79 52.52 49.86 45.17 35.14 30.56 30.56 30.56
03/11/2010 12:00 438.00 438.00 336.00 336.00 336.00 336.00 155.56 70.79 59.00 59.00 59.00 58.59 55.37 52.00 49.73 45.00 35.04 32.12 32.12 32.12
03/11/2010 12:30 438.00 438.00 438.00 336.00 336.00 336.00 177.25 73.49 59.77 59.77 59.77 59.51 59.19 52.00 49.53 47.45 35.62 31.02 31.02 31.02
03/11/2010 13:00 438.00 438.00 438.00 336.00 336.00 336.00 336.00 72.57 59.90 59.90 59.90 59.90 59.90 53.12 49.46 48.30 36.63 33.62 32.97 32.97
03/11/2010 13:30 438.00 438.00 438.00 336.00 336.00 336.00 336.00 78.00 59.63 59.63 59.63 59.63 59.63 55.11 48.84 48.84 36.74 35.81 31.70 31.70
03/11/2010 14:00 438.00 438.00 438.00 336.00 336.00 336.00 336.00 336.00 59.99 59.99 59.99 59.99 59.99 57.94 48.90 48.90 37.40 35.73 30.50 30.50
03/11/2010 14:30 438.00 438.00 438.00 336.00 336.00 336.00 336.00 336.00 336.00 336.00 336.00 336.00 59.50 59.00 47.78 47.78 37.03 37.03 30.00 30.00
03/11/2010 15:00 438.00 438.00 438.00 336.00 336.00 336.00 336.00 336.00 336.00 336.00 336.00 336.00 59.00 58.03 48.83 47.06 37.56 35.58 30.60 30.60
03/11/2010 15:30 438.00 438.00 438.00 336.00 336.00 336.00 336.00 336.00 72.00 59.79 59.79 59.79 59.00 55.35 48.72 47.31 37.50 33.78 31.82 31.82
03/11/2010 16:00 438.00 438.00 438.00 336.00 336.00 336.00 336.00 73.05 59.64 59.64 59.64 59.64 53.84 53.84 48.66 48.00 35.36 32.48 32.48 32.48
03/11/2010 16:30 438.00 438.00 438.00 336.00 336.00 336.00 74.47 71.91 59.00 59.00 59.00 58.50 52.55 52.55 48.16 48.00 32.92 30.67 30.67 29.86
03/11/2010 17:00 438.00 438.00 336.00 336.00 336.00 336.00 75.51 70.54 59.00 57.41 57.41 55.74 52.26 52.26 46.58 46.00 30.03 30.03 30.03 20.54
03/11/2010 17:30 438.00 438.00 336.00 336.00 336.00 336.00 75.93 70.39 59.00 57.40 57.40 55.67 51.99 51.99 46.58 46.04 27.94 27.94 27.94 19.00
03/11/2010 18:00 438.00 438.00 336.00 336.00 336.00 187.25 76.62 68.45 53.64 52.53 52.53 52.53 52.53 52.53 46.60 46.35 29.66 29.66 29.66 19.00
03/11/2010 18:30 438.00 438.00 336.00 336.00 336.00 85.40 67.36 52.00 51.13 49.91 49.91 49.91 49.91 47.16 47.16 44.11 29.66 29.66 29.66 11.50
03/11/2010 19:00 438.00 438.00 336.00 336.00 336.00 70.87 59.00 48.90 48.90 48.90 48.90 48.90 48.90 48.00 45.34 42.18 29.73 29.73 27.46 11.50
03/11/2010 19:30 438.00 336.00 336.00 336.00 336.00 65.65 59.00 48.36 48.36 48.36 48.36 48.36 48.36 46.44 43.31 38.44 30.03 30.03 23.78 11.50
03/11/2010 20:00 438.00 336.00 336.00 336.00 248.14 60.83 58.05 49.95 45.50 45.50 45.50 44.50 42.97 42.97 41.54 32.19 29.35 29.35 11.50 10.67
03/11/2010 20:30 438.00 336.00 336.00 336.00 252.44 59.00 53.95 45.50 44.50 44.50 44.50 44.50 39.62 39.62 39.00 26.69 26.69 26.69 10.35 ‐89.53
03/11/2010 21:00 336.00 336.00 336.00 336.00 256.77 59.00 50.63 45.50 44.50 44.50 44.50 44.50 39.00 37.12 32.51 20.25 16.39 10.35 ‐67.62 ‐179.83
03/11/2010 21:30 336.00 336.00 336.00 251.97 205.08 48.16 46.30 45.50 44.50 44.50 44.50 41.37 39.00 29.16 24.24 19.00 12.20 ‐70.54 ‐169.56 ‐336.00
03/11/2010 22:00 336.00 336.00 336.00 246.79 153.09 45.50 40.56 38.80 38.32 38.32 38.32 38.32 32.02 25.00 20.71 16.83 4.27 ‐170.16 ‐264.62 ‐336.00
03/11/2010 22:30 336.00 336.00 247.86 247.86 98.04 39.00 35.48 33.38 33.38 33.38 33.38 31.77 30.00 25.00 19.00 10.35 ‐3.11 ‐271.21 ‐336.00 ‐336.00
03/11/2010 23:00 336.00 336.00 252.84 251.17 59.00 37.00 32.76 28.30 28.30 28.30 28.30 27.75 27.00 23.80 17.90 6.00 ‐10.00 ‐336.00 ‐336.00 ‐336.00
03/11/2010 23:30 336.00 259.67 259.67 255.41 59.00 37.33 28.76 25.00 24.82 24.82 24.82 24.82 24.82 23.40 17.90 6.00 ‐11.80 ‐336.00 ‐336.00 ‐336.00
04/11/2010 00:00 336.00 336.00 267.14 260.34 58.50 34.40 26.62 24.94 24.94 24.94 24.94 24.94 24.94 17.90 17.22 ‐0.35 ‐23.53 ‐336.00 ‐336.00 ‐336.00
04/11/2010 00:30 336.00 275.32 275.32 265.66 59.00 39.85 36.35 30.26 26.60 26.60 26.60 25.20 24.92 24.92 17.90 6.00 ‐23.65 ‐336.00 ‐336.00 ‐336.00
04/11/2010 01:00 336.00 276.25 276.25 266.62 59.00 47.75 40.17 33.80 33.43 33.43 33.43 32.00 26.00 24.97 24.97 16.30 ‐0.27 ‐23.64 ‐336.00 ‐336.00
04/11/2010 01:30 336.00 276.55 276.55 266.93 59.00 47.75 40.26 33.57 33.57 33.57 33.57 32.00 26.00 24.99 24.99 16.30 ‐0.26 ‐23.63 ‐336.00 ‐336.00
04/11/2010 02:00 336.00 276.55 276.55 266.89 59.00 47.75 40.23 33.55 33.55 33.55 33.55 32.00 26.00 24.98 24.98 16.30 ‐0.26 ‐23.63 ‐336.00 ‐336.00
04/11/2010 02:30 336.00 275.86 275.86 266.00 59.00 47.75 40.02 33.40 33.40 33.40 33.40 32.00 26.00 24.98 24.98 16.30 ‐0.26 ‐23.64 ‐336.00 ‐336.00
04/11/2010 03:00 336.00 275.86 275.86 265.98 59.00 47.75 39.99 33.38 33.38 33.38 33.38 32.00 26.00 24.97 24.97 16.30 ‐0.26 ‐23.64 ‐336.00 ‐336.00
04/11/2010 03:30 336.00 275.86 275.86 265.98 59.00 47.75 39.94 33.66 33.29 33.29 33.29 32.00 26.00 24.96 24.96 16.30 ‐0.27 ‐23.65 ‐336.00 ‐336.00
04/11/2010 04:00 336.00 279.18 279.18 270.27 59.00 37.93 31.51 26.23 25.00 25.00 25.00 25.00 25.00 25.00 17.21 0.00 ‐23.37 ‐336.00 ‐336.00 ‐336.00
04/11/2010 04:30 336.00 280.36 280.36 271.78 59.00 34.08 28.14 25.00 24.93 24.93 24.93 24.93 24.93 20.80 17.13 ‐0.33 ‐107.82 ‐336.00 ‐336.00 ‐336.00
04/11/2010 05:00 336.00 279.29 279.29 270.09 146.00 37.47 35.34 33.06 29.91 28.80 28.80 28.28 28.28 27.90 17.10 4.01 ‐13.14 ‐336.00 ‐336.00 ‐336.00
04/11/2010 05:30 336.00 336.00 279.51 269.23 172.33 48.17 37.67 35.08 33.08 33.08 33.08 33.08 32.07 25.00 20.80 8.25 0.00 ‐271.18 ‐336.00 ‐336.00
04/11/2010 06:00 336.00 336.00 276.61 264.02 195.98 54.00 45.50 44.10 39.96 37.67 37.67 37.67 37.67 27.00 24.39 18.36 12.52 ‐171.55 ‐275.94 ‐336.00
04/11/2010 06:30 336.00 336.00 336.00 261.86 193.99 50.05 47.10 47.10 45.50 45.50 45.50 45.50 39.00 28.00 25.60 21.34 21.34 ‐71.92 ‐180.06 ‐336.00
04/11/2010 07:00 336.00 336.00 336.00 262.61 245.65 53.14 50.53 50.53 45.50 45.50 45.50 44.50 39.00 31.70 28.55 22.80 16.83 16.83 ‐119.68 ‐336.00
04/11/2010 07:30 336.00 336.00 336.00 336.00 233.89 57.27 57.07 52.00 45.50 45.50 45.50 44.50 39.00 31.13 31.13 24.00 16.69 16.69 0.93 ‐336.00

Stem Price $ after Purchase MWh from STEM (BUY from STEM) Stem Price $ after Sell MWh into STEM  (SELL into STEM)


