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1.
FERC Sets Public Conferences, Extends Comment Deadline on SMD


Facing vocal opposition on Capitol Hill and among state public utility commissioners from some regions of the country, the Federal Energy Regulatory Commission this week stated that it will hold a series of public meetings and extend the public comment period on several major issues before converting its notice of proposed rulemaking (“NOPR”) on standard market design (“SMD”) into a final rule.


Specifically, in a notice issued on Wednesday, FERC stated that its members “understand the public concerns” and “want to work through them individually and in detail.”  Toward this end, FERC announced that it will hold the following public conferences in November and early December, each of which will focus on a specific aspect of the SMD NOPR:

· November 4, 2002 (Portland, Oregon): This conference will address the unique operating characteristics of Western bulk power markets, and will seek to identify aspects of the proposed SMD for which regional flexibility may be appropriate for the West.

· November 6, 2002 (Washington, D.C.): This conference will focus on pricing proposals for network upgrades and expansions, directing particular attention to the definition of participant funding.

· November 19, 2002 (Washington, D.C.): This conference will focus on three aspects of the resource adequacy requirement set forth in the SMD NOPR: (1) the sufficiency of proposed penalties; (2) the function of the resource adequacy requirement in areas that have retail access; and (3) accommodation of regional variation in proposals to satisfy the resource adequacy requirement without interfering with state jurisdiction.

· December 3, 2002 (Washington, D.C.): This conference will focus on issues related to the transition to congestion revenue rights (“CRRs”), including: (1) ensuring that native load and load-serving entities receive sufficient CRRS; (2) guarding against the use of CRRs to exercise market power; and (3) the possibility of regional variation on how rights are allocated to load.


In addition to scheduling these sessions, FERC announced that it is extending until January 10, 2003, the deadline for submitting comments on the following issues related to the SMD NOPR: (1) market design for the Western Interconnection; (2) transmission planning and pricing, including participant funding; (3) Regional State Advisory Committees and state participation; (4) resource adequacy; and (5) CRRs and transition issues.


FERC stated that the deadline for comments on all other issues related to the SMD NOPR will remain November 15, 2002.  All reply comments will be due by February 17, 2003.

2.
Legislative Update


The House and Senate energy conferees met again this week and, on the surface, there is no deal in sight on the comprehensive energy legislation.  


One major stumbling block in the conference negotiations remains the future of the Arctic National Wildlife Refuge (“ANWR”).  On Wednesday, House energy conferees offered to permanently set aside 10.2 million acres of land as wilderness where development would be prohibited.  This offer is in addition to the 7.2 million acres already set aside in the underlying House legislation on drilling in the ANWR.  While Senate Democrats said they would take the House offer “under advisement,” statements by Senator Joseph Lieberman (D-CT) and other leading Democrats who have vowed to block any committee deal that includes the opening of ANWR lead many industry observers to conclude that there will be no deal on ANWR.  


The conferees are also no closer to a deal on the electricity title.  Earlier in the week, the House made an electricity offer that would (1) apply a maximum $1 million civil penalty to anyone acting with the “specific intent to deceptively affect reported revenues, trading volumes or prices;” (2) postpone the starting date from 2003 to 2007 the Senate proposal to require retail electricity sellers to produce at least ten percent of their offerings from renewable resources, i.e., the renewable portfolio standard; (3) direct FERC to undertake a rulemaking on incentive and performance-based rates and participant funding; and (4) provide FERC investigative authority for currently non-jurisdictional entities, such as cooperative and municipal utilities, as well as provide FERC with refund authority over municipals, but not federal power marketing agencies nor the Tennessee Valley Authority.  

The Senate responded with a counteroffer that stripped away most of the key provisions proposed by House conferees, including a proposal to exempt holding companies from certain Public Utility Holding Company Act requirements if those companies agree to undergo merger review by FERC.  The Senate counteroffer also voided FERC’s recent SMD proposal and House changes to the definition of renewable energy technologies.  


In addition, energy conferees were unable to agree on energy research and development provisions.  This dispute involves a Senate proposal that would add three new research-related under secretary positions in the Department of Energy.  While House conferees have said they would accept two of the new positions, the Senate conferees are insisting on their language.  House energy conferees also rejected, by a 15-2 vote, a Senate climate change offer that would have established a new greenhouse gas emissions registry.  


In related news, House Speaker Dennis Hastert (R-IL) announced that Representative Barbara Cubin (R-WY), who chairs the House Resources Subcommittee on Energy & Mineral Resources, would be added as a full member of the conference, giving her full voting privileges.  Prior to Hastert’s announcement, Cubin was only allowed to vote in the conference committee on matters that fell under the jurisdiction of her subcommittee. 


Despite the rather gloomy public outlook, reports from behind the scenes indicate that if the conferees can agree on provisions relating to ethanol, a deal on the entire bill is within reach. This issue of which subsidies ethanol shall receive and how much it will cost must be solved at the House and Senate leadership level.  The two key players are Senate Majority Leader Tom Daschle (D-SD) and House Majority Whip Tom DeLay (R-TX).  Daschle must have a strong ethanol section in the bill before he will agree to take a conference report to the floor of the Senate.  DeLay is said to require language limiting liability for methyl tertiary butyl ether (“MBTE”), a gasoline additive that helps limit greenhouse gas emissions but that may otherwise be toxic to humans.  MBTE is manufactured predominantly in Texas.  Without agreement on the ethanol/MBTE issue, the bill appears doomed.  

3.
IRS Issues Final Regulations to Ease Public Power Participation in RTOs


Last week, the Internal Revenue Service (“IRS”) published long-awaited final regulations addressing public power entities’ use of tax-exempt bonds to finance electric facilities.  Among other goals, the new regulations seek to make it easier for municipal and other publicly owned utilities to participate in regional transmission organizations (“RTOs”).


The IRS’s final regulations represent what could be the last step in a process that dates back to 1986, when Congress placed “private use” restrictions on the use of tax-exempt bonds to finance new electric facilities.  Because these restrictions predate efforts to restructure the electric industry, they offer little guidance as to the possible risks associated with public power entities’ participation in RTOs.  Specifically, the American Public Power Association (“APPA”) states that under these restrictions, public power entities have feared that joining an RTO might cause their tax-exempt bonds to become taxable retroactively.


In January 2001, the IRS attempted to address such concerns by issuing temporary regulations that allowed bond-financed transmission facilities to be operated by an RTO without trigging the private-use restrictions if certain conditions were met.  Earlier this year, however, FERC Chairman Pat Wood hinted at the uncertainty associated with temporary rules and urged the IRS to finalize its regulations.  Wood stated that such action was necessary “to enable public power entities to provide open access transmission and participate in RTOs to the fullest extent possible without jeopardizing their tax-exempt financing” (see July 26th edition of the WER).


The IRS’s final regulations, which appeared in the September 23 issue of the Federal Register, respond to Wood’s request.  In particular, the IRS states that it took action at this time to address concerns that the absence of final regulations “has hindered public power systems in undertaking long-term planning … and participation by public power systems in open access plans.”  The final regulations state that a contract for the operation of an electric transmission facility by an independent entity, such as an RTO or an independent system operator (“ISO”) does not result in private business use of the facility if four conditions are met: (1) the facility is owned by a governmental person; (2) the operation of the facility by the independent transmission operator is approved by FERC under provisions of the Federal Power Act; (3) the independent transmission operator’s compensation is not based on a share of net profits from the facility; and (4) the independent transmission operator does not bear risk of loss of the facility.  The final regulations will apply to bonds sold on or after November 22, 2002.


The IRS, however, left the door open to further changes in this area.  The IRS states that it anticipates “that the special rules in the final regulations for open access transactions will not result in a significant increase in the volume of tax-exempt bonds for output facilities.”  The IRS states that, should such an increase occur, it “may reconsider relevant aspects of the regulations and propose additional limitations on the use of tax-exempt financing for such facilities.”


In a statement released last week, the APPA expressed cautious optimism about the IRS’s final regulations.  With the caveat that the final rules “will require in-depth analysis,” APPA stated that “the nation’s public power systems are pleased that the Treasury Department has acted expeditiously to fulfill its commitment to provide certainty, as well as flexibility, to the nation’s more than 2,000 public power systems in how they can participate in the changing electric utility marketplace.”  The APPA added that it expects “that these final private use rules will help facilitate workable markets, making it possible for public power systems to open their transmission or distribution systems if they so choose.”


The IRS’s final regulations are available on-line at http://www.appanet.org/pdfreq.cfm?PATH_INFO=/newsroom/releases/Outputregulations.pdf&VARACTION=GO. 
4.
Who’s Trading with Whom?


Given the state of the electric power industry post-Enron’s collapse, we found this chart to be telling of current trends in the wholesale power market.  The chart depicts the volume of electricity from various hubs in the United States.  In all cases over the last six months, wholesale trading of electricity appears to have all but disappeared, suggesting that there is no energy market right now.    
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		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02		5/29/02

		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02		6/5/02

		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02		6/12/02

		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02		6/19/02

		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02		6/26/02

		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02		7/3/02

		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02		7/12/02

		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02		7/19/02

		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02		7/26/02

		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02		8/2/02

		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02		8/9/02

		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02		8/16/02

		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02		8/23/02

		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02		9/6/02

		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02		9/13/02

		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02		9/20/02

		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02		9/27/02



CAL 03

CAL 04

JAN-FEB 03

JUL-AUG 02

JUL-AUG 03

JUL-AUG 04

MAR-APR 03

MAR-APR 05

Q4 02

Q4 03
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Input Data

		Trade Date		Source		Projection Index		Strip		Volume in MWh				Strip		(All)

		5/15/02		ICE		ERCOT		06/01/02		112,000

		5/15/02		ICE		ERCOT		JUL-AUG 02		105,600				Sum of Volume in MWh		Projection Index

		5/15/02		ICE		ERCOT		09/01/02		16,000				Trade Date		CINERGY		COB		COMED		ENTERGY		ERCOT		MEAD		MID-C		NEPOOL		NP 15		PJM WH		PV 5		SOCO		SP 15		TVA		Grand Total

		5/15/02		ICE		ERCOT		Q4 02		51,200				4/3/02		4,798,400		10,400		169,600		869,600		428,800		122,800		598,400		1,043,200		82,400		4,515,200		503,600				184,000		35,200		13,361,600

		5/15/02		ICE		MID-C		06/01/02		460,000				4/10/02		3,324,000				211,200		1,016,000		274,400				437,600		865,600		554,000		3,020,800		615,600		35,200		430,400				10,784,800

		5/15/02		ICE		MID-C		07/01/02		20,800				4/17/02		2,054,400						979,200		588,800				391,600		425,600		310,000		2,020,000		577,200				215,600				7,562,400

		5/15/02		ICE		MID-C		08/01/02		10,800				4/24/02		3,383,200				52,800		1,666,400		521,600				980,800		1,028,800		485,600		6,210,400		894,000		52,800		595,200		17,600		15,889,200

		5/15/02		ICE		MID-C		09/01/02		48,000				5/1/02		1,810,400						400,000		86,400				474,400		1,100,800		767,200		2,184,000		471,200				326,000				7,620,400

		5/15/02		ICE		MID-C		12/01/02		10,000				5/8/02		3,225,600						1,866,400		183,200		61,600		232,400		1,027,200		302,800		4,876,800		631,200		102,400		733,600				13,243,200

		5/15/02		ICE		MID-C		Q1 03		60,800				5/15/02		4,517,600				16,000		1,462,400		284,800				794,800		969,600		548,800		2,683,200		659,200		454,400		808,000				13,198,800

		5/15/02		ICE		MID-C		Q2 03		30,800				5/22/02		3,026,400				32,000		1,369,600		98,400		10,000		712,400		1,171,200		497,600		2,852,000		476,000		35,200		1,090,400		16,000		11,387,200

		5/15/02		ICE		MID-C		Q3 03		30,800				5/29/02		1,605,600				64,000		496,000		105,600				343,600		371,200		394,400		363,200		354,400		85,600		551,200				4,734,800

		5/15/02		ICE		MID-C		CAL 03		122,800				6/5/02		1,048,800						457,600		104,800				442,800		620,000		480,800		463,200		370,800		227,200		380,000		35,200		4,631,200

		5/15/02		ICE		NEPOOL		06/01/02		256,000				6/12/02		1,776,800						821,600		241,600				793,200		296,000		50,800		1,178,400		665,600		136,000		103,200				6,063,200

		5/15/02		ICE		NEPOOL		JUL-AUG 02		492,800				6/19/02		1,190,400						348,800						1,501,200		201,600		1,878,800		1,443,200		428,800		17,600		462,800				7,473,200

		5/15/02		ICE		NEPOOL		09/01/02		16,000				6/26/02		834,400						239,200		273,600		10,800		618,400		118,400		667,600		2,117,600		377,600		67,200		574,800		35,200		5,934,800

		5/15/02		ICE		NEPOOL		Q4 02		204,800				7/3/02		172,800						88,000		35,200				124,800				63,600		651,200		155,600								1,291,200

		5/15/02		ICE		NP 15		06/01/02		130,000				7/12/02		1,145,600						172,800		83,200		10,800		264,400		70,400		43,200		1,085,600		351,200				297,200				3,524,400

		5/15/02		ICE		NP 15		07/01/02		10,400				7/19/02		1,077,600		10,800				105,600						522,000		188,800		477,200		793,600		429,200				72,400				3,677,200

		5/15/02		ICE		NP 15		08/01/02		10,800				7/26/02		1,571,200				35,200		153,600		18,400				128,400		414,400		10,800		489,600		168,400		70,400		302,800				3,363,200

		5/15/02		ICE		NP 15		09/01/02		28,800				8/2/02		476,800						355,200		16,000				112,800		48,000		100,000		862,400		122,400				132,400				2,226,000

		5/15/02		ICE		NP 15		Q3 02		61,600				8/9/02		16,000								33,600				127,600		112,000		154,000		118,400		69,600		16,000		69,200				716,400

		5/15/02		ICE		NP 15		Q4 02		30,800				8/16/02		315,200						99,200		16,000				135,600		214,400		60,800		251,200		209,600				50,000				1,352,000

		5/15/02		ICE		NP 15		Q2 03		30,800				8/23/02		405,600		9,600				134,400						211,200		118,400		96,000		732,000		295,600		16,000		816,400				2,835,200

		5/15/02		ICE		NP 15		CAL 03		245,600				8/30/02		272,800						358,400		102,400				50,800												153,600				938,000

		5/15/02		ICE		PJM WH		06/01/02		944,000				9/6/02		493,600						479,200		67,200				241,200		122,400		195,600		1,224,800		245,600				736,800				3,806,400

		5/15/02		ICE		PJM WH		JUL-AUG 02		1,056,000				9/13/02		343,200								103,200				287,600		69,600		155,600		340,000		245,600				736,000				2,280,800

		5/15/02		ICE		PJM WH		09/01/02		32,000				9/20/02		192,000				18,400		89,600		35,200				60,400				10,800		397,600		204,400				170,000				1,178,400

		5/15/02		ICE		PJM WH		Q4 02		307,200				9/27/02		855,200						36,800		132,800				40,000				163,600		657,600		50,400				431,600				2,368,000

		5/15/02		ICE		PJM WH		JUL-AUG 03		275,200				Grand Total		39,933,600		30,800		599,200		14,065,600		3,835,200		216,000		10,628,400		10,597,600		8,552,000		41,532,000		9,572,800		1,316,000		10,423,600		139,200		151,442,000

		5/15/02		ICE		PJM WH		JUL-AUG 04		68,800

		5/15/02		ICE		PV 5		06/01/02		230,000

		5/15/02		ICE		PV 5		08/01/02		21,600

		5/15/02		ICE		PV 5		09/01/02		48,000

		5/15/02		ICE		PV 5		Q3 02		338,800

		5/15/02		ICE		PV 5		10/01/02		10,800

		5/15/02		ICE		PV 5		11/01/02		10,000

		5/15/02		ICE		SP 15		06/01/02		40,000

		5/15/02		ICE		SP 15		Q3 02		30,800				Sum of Volume in MWh

		5/15/02		ICE		SP 15		CAL 03		614,000				Projection Index		Total

		5/15/02		ICE		SP 15		CAL 04		123,200				CINERGY		39,933,600

		5/15/02		ICE		CINERGY		06/01/02		2,704,000				COB		30,800

		5/15/02		ICE		CINERGY		JUL-AUG 02		1,302,400				COMED		599,200

		5/15/02		ICE		CINERGY		09/01/02		16,000				ENTERGY		14,065,600

		5/15/02		ICE		CINERGY		Q4 02		460,800				ERCOT		3,835,200

		5/15/02		ICE		CINERGY		MAR-APR 03		34,400				MEAD		216,000

		5/15/02		ICE		COMED		06/01/02		16,000				MID-C		10,628,400

		5/15/02		ICE		ENTERGY		06/01/02		912,000				NEPOOL		10,597,600

		5/15/02		ICE		ENTERGY		JUL-AUG 02		281,600				NP 15		8,552,000

		5/15/02		ICE		ENTERGY		09/01/02		64,000				PJM WH		41,532,000

		5/15/02		ICE		ENTERGY		Q4 02		204,800				PV 5		9,572,800

		5/15/02		ICE		SOCO		JUL-AUG 02		352,000				SOCO		1,316,000

		5/15/02		ICE		SOCO		Q4 02		102,400				SP 15		10,423,600

		5/22/02		ICE		ERCOT		06/01/02		64,000				TVA		139,200

		5/22/02		ICE		ERCOT		MAR-APR 03		34,400				Grand Total		151,442,000

		5/22/02		ICE		MEAD		06/01/02		10,000

		5/22/02		ICE		MID-C		06/01/02		180,000

		5/22/02		ICE		MID-C		07/01/02		72,800

		5/22/02		ICE		MID-C		Q3 02		123,200

		5/22/02		ICE		MID-C		10/01/02		10,800

		5/22/02		ICE		MID-C		11/01/02		10,000

		5/22/02		ICE		MID-C		12/01/02		70,000

		5/22/02		ICE		MID-C		Q4 02		154,000

		5/22/02		ICE		MID-C		Q1 03		60,800

		5/22/02		ICE		MID-C		Q4 03		30,800

		5/22/02		ICE		NEPOOL		06/01/02		80,000

		5/22/02		ICE		NEPOOL		JUL-AUG 02		633,600

		5/22/02		ICE		NEPOOL		09/01/02		48,000

		5/22/02		ICE		NEPOOL		Q4 02		409,600

		5/22/02		ICE		NP 15		06/01/02		130,000

		5/22/02		ICE		NP 15		Q1 03		91,200

		5/22/02		ICE		NP 15		Q4 03		30,800

		5/22/02		ICE		NP 15		CAL 03		245,600				Projection Index		PJM WH

		5/22/02		ICE		PJM WH		06/01/02		576,000

		5/22/02		ICE		PJM WH		JUL-AUG 02		1,795,200				Sum of Volume in MWh		Strip

		5/22/02		ICE		PJM WH		Q4 02		204,800				Trade Date		CAL 03		CAL 04		JAN-FEB 03		JUL-AUG 02		JUL-AUG 03		JUL-AUG 04		MAR-APR 03		MAR-APR 05		Q4 02		Q4 03		6/1/02		7/1/02		8/1/02		9/1/02		10/1/02		11/1/02		12/1/02		5/1/03		6/1/03		9/1/03		5/1/04		6/1/04		5/1/02		CAL 06		Grand Total

		5/22/02		ICE		PJM WH		06/01/03		16,800				4/3/02								2,112,000		172,000		103,200						256,000				48,000						64,800																		1,759,200				4,515,200

		5/22/02		ICE		PJM WH		Q4 03		153,600				4/10/02				411,200				598,400		34,400		34,400						921,600				160,000																								860,800				3,020,800

		5/22/02		ICE		PJM WH		MAR-APR 05		105,600				4/17/02								809,600		137,600								256,000				48,000						224,000																		544,800				2,020,000

		5/22/02		ICE		PV 5		06/01/02		250,000				4/24/02								4,294,400		103,200				34,400				768,000				48,800						64,800																		896,800				6,210,400

		5/22/02		ICE		PV 5		07/01/02		10,400				5/1/02						67,200		1,337,600						68,800				358,400				256,000						96,000																						2,184,000

		5/22/02		ICE		PV 5		Q3 02		154,000				5/8/02		816,000				268,800		1,760,000		206,400				103,200				512,000		51,200		704,800						48,000																				406,400		4,876,800

		5/22/02		ICE		PV 5		Q4 02		30,800				5/15/02								1,056,000		275,200		68,800						307,200				944,000						32,000																						2,683,200

		5/22/02		ICE		PV 5		Q3 03		30,800				5/22/02								1,795,200								105,600		204,800		153,600		576,000																16,800												2,852,000

		5/22/02		ICE		SP 15		06/01/02		170,000				5/29/02								105,600														240,000		17,600																										363,200

		5/22/02		ICE		SP 15		Q1 03		60,800				6/5/02								176,000		68,800										102,400								116,000																						463,200

		5/22/02		ICE		SP 15		CAL 03		859,600				6/12/02		204,000						422,400		240,800		68,800						51,200						158,400				16,000										16,800												1,178,400

		5/22/02		ICE		CINERGY		06/01/02		1,456,000				6/19/02				205,600		67,200		352,000		68,800				309,600				307,200		51,200				17,600				64,000																						1,443,200

		5/22/02		ICE		CINERGY		JUL-AUG 02		809,600				6/26/02						537,600		281,600						34,400				409,600		51,200				598,400		70,400														134,400										2,117,600

		5/22/02		ICE		CINERGY		09/01/02		64,000				7/3/02						201,600				34,400				34,400												281,600		32,000								67,200														651,200

		5/22/02		ICE		CINERGY		Q4 02		102,400				7/12/02										34,400								665,600		51,200						158,400		176,000																						1,085,600

		5/22/02		ICE		CINERGY		JAN-FEB 03		134,400				7/19/02														68,800				204,800								387,200		32,000								84,000				16,800										793,600

		5/22/02		ICE		CINERGY		MAR-APR 03		137,600				7/26/02																		51,200		51,200						387,200																								489,600

		5/22/02		ICE		CINERGY		06/01/03		84,000				8/2/02						33,600				34,400								614,400										96,000								67,200		16,800												862,400

		5/22/02		ICE		CINERGY		JUL-AUG 03		34,400				8/9/02																		102,400										16,000																						118,400

		5/22/02		ICE		CINERGY		CAL 03		204,000				8/16/02						67,200				68,800								51,200										64,000																						251,200

		5/22/02		ICE		COMED		06/01/02		32,000				8/23/02										34,400				34,400				204,800										441,600												16,800										732,000

		5/22/02		ICE		ENTERGY		06/01/02		688,000				9/6/02		204,000				168,000				240,800				137,600				204,800		51,200																16,800		100,800		67,200		16,000		17,600						1,224,800

		5/22/02		ICE		ENTERGY		JUL-AUG 02		528,000				9/13/02						67,200												204,800		51,200																				16,800										340,000

		5/22/02		ICE		ENTERGY		Q4 02		153,600				9/20/02						33,600				34,400								102,400												110,400		16,000						16,800		84,000										397,600

		5/22/02		ICE		SOCO		JUL-AUG 02		35,200				9/27/02						168,000								137,600																220,800		64,000		16,800						50,400										657,600

		5/22/02		ICE		TVA		06/01/02		16,000				Grand Total		1,224,000		616,800		1,680,000		15,100,800		1,788,800		275,200		963,200		105,600		6,758,400		614,400		3,025,600		792,000		1,284,800		1,583,200		331,200		80,000		16,800		235,200		168,000		386,400		16,000		17,600		4,061,600		406,400		41,532,000

		5/29/02		ICE		ERCOT		JUL-AUG 02		105,600

		5/29/02		ICE		MID-C		06/01/02		150,000

		5/29/02		ICE		MID-C		07/01/02		52,000

		5/29/02		ICE		MID-C		09/01/02		38,400

		5/29/02		ICE		MID-C		Q3 02		30,800

		5/29/02		ICE		MID-C		10/01/02		21,600

		5/29/02		ICE		MID-C		11/01/02		10,000

		5/29/02		ICE		MID-C		12/01/02		10,000

		5/29/02		ICE		MID-C		Q4 02		30,800

		5/29/02		ICE		NEPOOL		06/01/02		80,000

		5/29/02		ICE		NEPOOL		JUL-AUG 02		105,600

		5/29/02		ICE		NEPOOL		09/01/02		32,000

		5/29/02		ICE		NEPOOL		Q4 02		153,600

		5/29/02		ICE		NP 15		06/01/02		220,000

		5/29/02		ICE		NP 15		07/01/02		20,800

		5/29/02		ICE		NP 15		Q4 02		30,800

		5/29/02		ICE		NP 15		CAL 03		122,800

		5/29/02		ICE		PJM WH		06/01/02		240,000

		5/29/02		ICE		PJM WH		07/01/02		17,600

		5/29/02		ICE		PJM WH		JUL-AUG 02		105,600

		5/29/02		ICE		PV 5		06/01/02		160,000

		5/29/02		ICE		PV 5		07/01/02		10,400

		5/29/02		ICE		PV 5		08/01/02		10,800

		5/29/02		ICE		PV 5		09/01/02		19,200

		5/29/02		ICE		PV 5		Q3 02		154,000

		5/29/02		ICE		SP 15		06/01/02		60,000

		5/29/02		ICE		SP 15		CAL 03		491,200

		5/29/02		ICE		CINERGY		06/01/02		1,072,000

		5/29/02		ICE		CINERGY		JUL-AUG 02		176,000

		5/29/02		ICE		CINERGY		09/01/02		16,000

		5/29/02		ICE		CINERGY		JAN-FEB 03		67,200

		5/29/02		ICE		CINERGY		MAR-APR 03		103,200

		5/29/02		ICE		CINERGY		06/01/03		33,600

		5/29/02		ICE		CINERGY		JUL-AUG 03		137,600

		5/29/02		ICE		COMED		06/01/02		64,000

		5/29/02		ICE		ENTERGY		06/01/02		272,000

		5/29/02		ICE		ENTERGY		JUL-AUG 02		105,600

		5/29/02		ICE		ENTERGY		09/01/02		16,000

		5/29/02		ICE		ENTERGY		Q4 02		102,400

		5/29/02		ICE		SOCO		06/01/02		16,000

		5/29/02		ICE		SOCO		JUL-AUG 02		35,200

		5/29/02		ICE		SOCO		JUL-AUG 03		34,400

		6/5/02		ICE		ERCOT		JUL-AUG 02		70,400

		6/5/02		ICE		ERCOT		MAR-APR 03		34,400

		6/5/02		ICE		MID-C		07/01/02		114,400

		6/5/02		ICE		MID-C		08/01/02		21,600

		6/5/02		ICE		MID-C		09/01/02		19,200

		6/5/02		ICE		MID-C		Q3 02		184,800

		6/5/02		ICE		MID-C		10/01/02		10,800

		6/5/02		ICE		MID-C		Q4 02		61,600

		6/5/02		ICE		MID-C		Q1 03		30,400

		6/5/02		ICE		NEPOOL		JUL-AUG 02		563,200

		6/5/02		ICE		NEPOOL		09/01/02		16,000

		6/5/02		ICE		NEPOOL		Q4 02		40,800

		6/5/02		ICE		NP 15		07/01/02		83,200

		6/5/02		ICE		NP 15		09/01/02		28,800

		6/5/02		ICE		NP 15		Q3 02		92,400

		6/5/02		ICE		NP 15		Q4 03		30,800

		6/5/02		ICE		NP 15		CAL 03		245,600

		6/5/02		ICE		PJM WH		JUL-AUG 02		176,000

		6/5/02		ICE		PJM WH		09/01/02		32,000

		6/5/02		ICE		PJM WH		JUL-AUG 03		68,800

		6/5/02		ICE		PJM WH		09/01/02		84,000

		6/5/02		ICE		PJM WH		Q4 03		102,400

		6/5/02		ICE		PV 5		07/01/02		93,600

		6/5/02		ICE		PV 5		Q3 02		277,200

		6/5/02		ICE		SP 15		07/01/02		31,200

		6/5/02		ICE		SP 15		09/01/02		10,800

		6/5/02		ICE		SP 15		Q3 02		92,400

		6/5/02		ICE		SP 15		CAL 03		245,600

		6/5/02		ICE		CINERGY		JUL-AUG 02		563,200

		6/5/02		ICE		CINERGY		09/01/02		80,000

		6/5/02		ICE		CINERGY		JAN-FEB 03		201,600

		6/5/02		ICE		CINERGY		06/01/03		67,200

		6/5/02		ICE		CINERGY		JUL-AUG 03		34,400

		6/5/02		ICE		CINERGY		Q4 03		102,400

		6/5/02		ICE		ENTERGY		JUL-AUG 02		457,600

		6/5/02		ICE		SOCO		JUL-AUG 02		211,200

		6/5/02		ICE		SOCO		09/01/02		16,000

		6/5/02		ICE		TVA		JUL-AUG 02		35,200

		6/12/02		ICE		ERCOT		JUL-AUG 02		140,800

		6/12/02		ICE		ERCOT		09/01/02		16,000

		6/12/02		ICE		ERCOT		Q4 02		51,200

		6/12/02		ICE		ERCOT		JAN-FEB 03		33,600

		6/12/02		ICE		MID-C		07/01/02		312,000

		6/12/02		ICE		MID-C		08/01/02		86,400

		6/12/02		ICE		MID-C		09/01/02		48,000

		6/12/02		ICE		MID-C		Q3 02		123,200

		6/12/02		ICE		MID-C		12/01/02		10,000

		6/12/02		ICE		MID-C		Q4 02		61,600

		6/12/02		ICE		MID-C		Q1 03		152,000

		6/12/02		ICE		NEPOOL		07/01/02		17,600

		6/12/02		ICE		NEPOOL		JUL-AUG 02		246,400

		6/12/02		ICE		NEPOOL		09/01/02		32,000

		6/12/02		ICE		NP 15		07/01/02		20,800

		6/12/02		ICE		NP 15		08/01/02		10,800

		6/12/02		ICE		NP 15		09/01/02		19,200

		6/12/02		ICE		PJM WH		07/01/02		158,400

		6/12/02		ICE		PJM WH		JUL-AUG 02		422,400

		6/12/02		ICE		PJM WH		09/01/02		16,000

		6/12/02		ICE		PJM WH		Q4 02		51,200

		6/12/02		ICE		PJM WH		06/01/03		16,800

		6/12/02		ICE		PJM WH		JUL-AUG 03		240,800

		6/12/02		ICE		PJM WH		CAL 03		204,000

		6/12/02		ICE		PJM WH		JUL-AUG 04		68,800

		6/12/02		ICE		PV 5		07/01/02		187,200

		6/12/02		ICE		PV 5		08/01/02		64,800

		6/12/02		ICE		PV 5		09/01/02		96,000

		6/12/02		ICE		PV 5		Q3 02		154,000

		6/12/02		ICE		PV 5		12/01/02		10,000

		6/12/02		ICE		PV 5		Q4 02		61,600

		6/12/02		ICE		PV 5		Q1 03		30,400

		6/12/02		ICE		PV 5		Q3 03		61,600

		6/12/02		ICE		SP 15		07/01/02		10,400

		6/12/02		ICE		SP 15		08/01/02		21,600

		6/12/02		ICE		SP 15		09/01/02		9,600

		6/12/02		ICE		SP 15		Q4 02		61,600

		6/12/02		ICE		CINERGY		07/01/02		52,800

		6/12/02		ICE		CINERGY		JUL-AUG 02		1,232,000

		6/12/02		ICE		CINERGY		09/01/02		32,000

		6/12/02		ICE		CINERGY		Q4 02		102,400

		6/12/02		ICE		CINERGY		JAN-FEB 03		67,200

		6/12/02		ICE		CINERGY		MAR-APR 03		68,800

		6/12/02		ICE		CINERGY		06/01/03		16,800

		6/12/02		ICE		CINERGY		JUL-AUG 03		34,400

		6/12/02		ICE		CINERGY		09/01/03		16,800

		6/12/02		ICE		CINERGY		Q4 03		153,600

		6/12/02		ICE		ENTERGY		JUL-AUG 02		704,000

		6/12/02		ICE		ENTERGY		09/01/02		16,000

		6/12/02		ICE		ENTERGY		Q4 02		51,200

		6/12/02		ICE		ENTERGY		JAN-FEB 03		33,600

		6/12/02		ICE		ENTERGY		09/01/03		16,800

		6/12/02		ICE		SOCO		08/01/02		17,600

		6/12/02		ICE		SOCO		JUL-AUG 02		70,400

		6/12/02		ICE		SOCO		09/01/02		48,000

		6/19/02		ICE		MID-C		07/01/02		197,600

		6/19/02		ICE		MID-C		08/01/02		216,000

		6/19/02		ICE		MID-C		09/01/02		124,800

		6/19/02		ICE		MID-C		Q3 02		184,800

		6/19/02		ICE		MID-C		10/01/02		10,800

		6/19/02		ICE		MID-C		Q4 02		30,800

		6/19/02		ICE		MID-C		Q1 03		91,200

		6/19/02		ICE		MID-C		Q2 03		30,800

		6/19/02		ICE		MID-C		Q3 03		61,600

		6/19/02		ICE		MID-C		Q4 03		61,600

		6/19/02		ICE		MID-C		CAL 03		491,200

		6/19/02		ICE		NEPOOL		07/01/02		17,600

		6/19/02		ICE		NEPOOL		08/01/02		52,800

		6/19/02		ICE		NEPOOL		09/01/02		80,000

		6/19/02		ICE		NEPOOL		Q4 02		51,200

		6/19/02		ICE		NP 15		07/01/02		176,800

		6/19/02		ICE		NP 15		08/01/02		183,600

		6/19/02		ICE		NP 15		09/01/02		96,000

		6/19/02		ICE		NP 15		Q3 02		61,600

		6/19/02		ICE		NP 15		12/01/02		10,000

		6/19/02		ICE		NP 15		CAL 03		1,350,800

		6/19/02		ICE		PJM WH		07/01/02		17,600

		6/19/02		ICE		PJM WH		JUL-AUG 02		352,000

		6/19/02		ICE		PJM WH		09/01/02		64,000

		6/19/02		ICE		PJM WH		Q4 02		307,200

		6/19/02		ICE		PJM WH		JAN-FEB 03		67,200

		6/19/02		ICE		PJM WH		MAR-APR 03		309,600

		6/19/02		ICE		PJM WH		JUL-AUG 03		68,800

		6/19/02		ICE		PJM WH		Q4 03		51,200

		6/19/02		ICE		PJM WH		CAL 04		205,600

		6/19/02		ICE		PV 5		07/01/02		124,800

		6/19/02		ICE		PV 5		08/01/02		64,800

		6/19/02		ICE		PV 5		09/01/02		96,000

		6/19/02		ICE		PV 5		10/01/02		10,800

		6/19/02		ICE		PV 5		11/01/02		10,000

		6/19/02		ICE		PV 5		Q4 02		30,800

		6/19/02		ICE		PV 5		Q1 03		60,800

		6/19/02		ICE		PV 5		Q3 03		30,800

		6/19/02		ICE		SP 15		07/01/02		62,400

		6/19/02		ICE		SP 15		08/01/02		54,000

		6/19/02		ICE		SP 15		09/01/02		9,600

		6/19/02		ICE		SP 15		Q1 03		91,200

		6/19/02		ICE		SP 15		CAL 03		245,600

		6/19/02		ICE		CINERGY		07/01/02		70,400

		6/19/02		ICE		CINERGY		08/01/02		35,200

		6/19/02		ICE		CINERGY		JUL-AUG 02		528,000

		6/19/02		ICE		CINERGY		09/01/02		112,000

		6/19/02		ICE		CINERGY		Q4 02		102,400

		6/19/02		ICE		CINERGY		MAR-APR 03		172,000

		6/19/02		ICE		CINERGY		05/01/03		16,800

		6/19/02		ICE		CINERGY		JUL-AUG 03		34,400

		6/19/02		ICE		CINERGY		09/01/03		16,800

		6/19/02		ICE		CINERGY		Q4 03		102,400

		6/19/02		ICE		ENTERGY		JUL-AUG 02		246,400

		6/19/02		ICE		ENTERGY		Q4 02		102,400

		6/19/02		ICE		SOCO		07/01/02		17,600

		6/26/02		ICE		ERCOT		07/01/02		52,800

		6/26/02		ICE		ERCOT		09/01/02		16,000

		6/26/02		ICE		ERCOT		Q4 02		153,600

		6/26/02		ICE		ERCOT		Q4 03		51,200

		6/26/02		ICE		MEAD		09/01/02		10,800

		6/26/02		ICE		MID-C		07/01/02		208,000

		6/26/02		ICE		MID-C		08/01/02		86,400

		6/26/02		ICE		MID-C		09/01/02		57,600

		6/26/02		ICE		MID-C		10/01/02		10,800

		6/26/02		ICE		MID-C		11/01/02		10,000

		6/26/02		ICE		MID-C		Q4 02		184,800

		6/26/02		ICE		MID-C		Q1 03		60,800

		6/26/02		ICE		NEPOOL		09/01/02		16,000

		6/26/02		ICE		NEPOOL		Q4 02		102,400

		6/26/02		ICE		NP 15		07/01/02		124,800

		6/26/02		ICE		NP 15		08/01/02		10,800

		6/26/02		ICE		NP 15		09/01/02		9,600

		6/26/02		ICE		NP 15		Q4 02		215,600

		6/26/02		ICE		NP 15		Q1 03		60,800

		6/26/02		ICE		NP 15		Q2 03		30,800

		6/26/02		ICE		NP 15		Q3 03		92,400

		6/26/02		ICE		NP 15		CAL 03		122,800

		6/26/02		ICE		PJM WH		07/01/02		598,400

		6/26/02		ICE		PJM WH		08/01/02		70,400

		6/26/02		ICE		PJM WH		JUL-AUG 02		281,600

		6/26/02		ICE		PJM WH		Q4 02		409,600

		6/26/02		ICE		PJM WH		JAN-FEB 03		537,600

		6/26/02		ICE		PJM WH		MAR-APR 03		34,400

		6/26/02		ICE		PJM WH		09/01/03		134,400

		6/26/02		ICE		PJM WH		Q4 03		51,200

		6/26/02		ICE		PV 5		07/01/02		104,000

		6/26/02		ICE		PV 5		08/01/02		75,600

		6/26/02		ICE		PV 5		09/01/02		105,600

		6/26/02		ICE		PV 5		Q3 02		30,800

		6/26/02		ICE		PV 5		10/01/02		10,800

		6/26/02		ICE		PV 5		11/01/02		10,000

		6/26/02		ICE		PV 5		12/01/02		10,000

		6/26/02		ICE		PV 5		Q3 03		30,800

		6/26/02		ICE		SP 15		07/01/02		41,600

		6/26/02		ICE		SP 15		08/01/02		32,400

		6/26/02		ICE		SP 15		09/01/02		9,600

		6/26/02		ICE		SP 15		CAL 03		491,200

		6/26/02		ICE		CINERGY		07/01/02		158,400

		6/26/02		ICE		CINERGY		08/01/02		70,400

		6/26/02		ICE		CINERGY		JUL-AUG 02		246,400

		6/26/02		ICE		CINERGY		Q4 02		153,600

		6/26/02		ICE		CINERGY		CAL 04		205,600

		6/26/02		ICE		ENTERGY		07/01/02		52,800

		6/26/02		ICE		ENTERGY		08/01/02		17,600

		6/26/02		ICE		ENTERGY		JUL-AUG 02		35,200

		6/26/02		ICE		ENTERGY		09/01/02		48,000

		6/26/02		ICE		ENTERGY		Q4 02		51,200

		6/26/02		ICE		ENTERGY		MAR-APR 03		34,400

		6/26/02		ICE		SOCO		09/01/02		16,000

		6/26/02		ICE		SOCO		Q4 02		51,200

		6/26/02		ICE		TVA		07/01/02		17,600

		6/26/02		ICE		TVA		08/01/02		17,600

		7/3/02		ICE		ERCOT		08/01/02		35,200

		7/3/02		ICE		MID-C		08/01/02		86,400

		7/3/02		ICE		MID-C		09/01/02		38,400

		7/3/02		ICE		NP 15		08/01/02		54,000

		7/3/02		ICE		NP 15		09/01/02		9,600

		7/3/02		ICE		PJM WH		08/01/02		281,600

		7/3/02		ICE		PJM WH		09/01/02		32,000

		7/3/02		ICE		PJM WH		JAN-FEB 03		201,600

		7/3/02		ICE		PJM WH		MAR-APR 03		34,400

		7/3/02		ICE		PJM WH		05/01/03		67,200

		7/3/02		ICE		PJM WH		JUL-AUG 03		34,400

		7/3/02		ICE		PV 5		08/01/02		86,400

		7/3/02		ICE		PV 5		09/01/02		38,400

		7/3/02		ICE		PV 5		Q4 02		30,800

		7/3/02		ICE		CINERGY		08/01/02		88,000

		7/3/02		ICE		CINERGY		Q4 02		51,200

		7/3/02		ICE		CINERGY		JAN-FEB 03		33,600

		7/3/02		ICE		ENTERGY		08/01/02		88,000

		7/12/02		ICE		ERCOT		09/01/02		32,000

		7/12/02		ICE		ERCOT		Q4 02		51,200

		7/12/02		ICE		MEAD		08/01/02		10,800

		7/12/02		ICE		MID-C		08/01/02		205,200

		7/12/02		ICE		MID-C		09/01/02		38,400

		7/12/02		ICE		MID-C		10/01/02		10,800

		7/12/02		ICE		MID-C		12/01/02		10,000

		7/12/02		ICE		NEPOOL		08/01/02		70,400

		7/12/02		ICE		NP 15		08/01/02		43,200

		7/12/02		ICE		PJM WH		08/01/02		158,400

		7/12/02		ICE		PJM WH		09/01/02		176,000

		7/12/02		ICE		PJM WH		Q4 02		665,600

		7/12/02		ICE		PJM WH		JUL-AUG 03		34,400

		7/12/02		ICE		PJM WH		Q4 03		51,200

		7/12/02		ICE		PV 5		08/01/02		205,200

		7/12/02		ICE		PV 5		09/01/02		115,200

		7/12/02		ICE		PV 5		Q4 02		30,800

		7/12/02		ICE		SP 15		08/01/02		32,400

		7/12/02		ICE		SP 15		09/01/02		19,200

		7/12/02		ICE		SP 15		Q4 02		61,600

		7/12/02		ICE		SP 15		Q1 03		30,400

		7/12/02		ICE		SP 15		Q2 03		30,800

		7/12/02		ICE		SP 15		CAL 03		122,800

		7/12/02		ICE		CINERGY		08/01/02		352,000

		7/12/02		ICE		CINERGY		09/01/02		128,000

		7/12/02		ICE		CINERGY		Q4 02		665,600

		7/12/02		ICE		ENTERGY		08/01/02		140,800

		7/12/02		ICE		ENTERGY		09/01/02		32,000

		7/19/02		ICE		COB		08/01/02		10,800

		7/19/02		ICE		MID-C		08/01/02		259,200

		7/19/02		ICE		MID-C		09/01/02		48,000

		7/19/02		ICE		MID-C		10/01/02		10,800

		7/19/02		ICE		MID-C		11/01/02		10,000

		7/19/02		ICE		MID-C		12/01/02		10,000

		7/19/02		ICE		MID-C		Q4 02		30,800

		7/19/02		ICE		MID-C		Q1 03		30,400

		7/19/02		ICE		MID-C		CAL 03		122,800

		7/19/02		ICE		NEPOOL		08/01/02		70,400

		7/19/02		ICE		NEPOOL		09/01/02		16,000

		7/19/02		ICE		NEPOOL		Q4 02		102,400

		7/19/02		ICE		NP 15		08/01/02		108,000

		7/19/02		ICE		NP 15		10/01/02		10,800

		7/19/02		ICE		NP 15		11/01/02		10,000

		7/19/02		ICE		NP 15		12/01/02		10,000

		7/19/02		ICE		NP 15		Q4 02		215,600

		7/19/02		ICE		NP 15		CAL 03		122,800

		7/19/02		ICE		PJM WH		08/01/02		387,200

		7/19/02		ICE		PJM WH		09/01/02		32,000

		7/19/02		ICE		PJM WH		Q4 02		204,800

		7/19/02		ICE		PJM WH		MAR-APR 03		68,800

		7/19/02		ICE		PJM WH		05/01/03		84,000

		7/19/02		ICE		PJM WH		09/01/03		16,800

		7/19/02		ICE		PV 5		08/01/02		118,800

		7/19/02		ICE		PV 5		09/01/02		124,800

		7/19/02		ICE		PV 5		10/01/02		21,600

		7/19/02		ICE		PV 5		12/01/02		10,000

		7/19/02		ICE		PV 5		Q4 02		123,200

		7/19/02		ICE		PV 5		Q4 03		30,800

		7/19/02		ICE		SP 15		08/01/02		10,800

		7/19/02		ICE		SP 15		Q4 03		61,600

		7/19/02		ICE		CINERGY		08/01/02		369,600

		7/19/02		ICE		CINERGY		09/01/02		368,000

		7/19/02		ICE		CINERGY		Q4 02		204,800

		7/19/02		ICE		CINERGY		05/01/03		67,200

		7/19/02		ICE		CINERGY		06/01/03		33,600

		7/19/02		ICE		CINERGY		JUL-AUG 03		34,400

		7/19/02		ICE		ENTERGY		08/01/02		105,600

		7/26/02		ICE		ERCOT		10/01/02		18,400

		7/26/02		ICE		MID-C		08/01/02		118,800

		7/26/02		ICE		MID-C		09/01/02		9,600

		7/26/02		ICE		NEPOOL		08/01/02		264,000

		7/26/02		ICE		NEPOOL		09/01/02		48,000

		7/26/02		ICE		NEPOOL		Q4 02		102,400

		7/26/02		ICE		NP 15		08/01/02		10,800

		7/26/02		ICE		PJM WH		08/01/02		387,200

		7/26/02		ICE		PJM WH		Q4 02		51,200

		7/26/02		ICE		PJM WH		Q4 03		51,200

		7/26/02		ICE		PV 5		08/01/02		118,800

		7/26/02		ICE		PV 5		09/01/02		19,200

		7/26/02		ICE		PV 5		Q1 03		30,400

		7/26/02		ICE		SP 15		08/01/02		118,800

		7/26/02		ICE		SP 15		Q4 02		30,800

		7/26/02		ICE		SP 15		Q1 03		30,400

		7/26/02		ICE		SP 15		CAL 03		122,800

		7/26/02		ICE		CINERGY		08/01/02		844,800

		7/26/02		ICE		CINERGY		09/01/02		368,000

		7/26/02		ICE		CINERGY		Q4 02		307,200

		7/26/02		ICE		CINERGY		MAR-APR 03		34,400

		7/26/02		ICE		CINERGY		05/01/03		16,800

		7/26/02		ICE		COMED		08/01/02		35,200

		7/26/02		ICE		ENTERGY		08/01/02		105,600

		7/26/02		ICE		ENTERGY		09/01/02		48,000

		7/26/02		ICE		SOCO		08/01/02		70,400

		8/2/02		ICE		ERCOT		09/01/02		16,000

		8/2/02		ICE		MID-C		09/01/02		9,600

		8/2/02		ICE		MID-C		10/01/02		10,800

		8/2/02		ICE		MID-C		Q4 02		61,600

		8/2/02		ICE		MID-C		Q3 03		30,800

		8/2/02		ICE		NEPOOL		09/01/02		48,000

		8/2/02		ICE		NP 15		09/01/02		38,400

		8/2/02		ICE		NP 15		Q4 02		30,800

		8/2/02		ICE		NP 15		Q4 03		30,800

		8/2/02		ICE		PJM WH		09/01/02		96,000

		8/2/02		ICE		PJM WH		Q4 02		614,400

		8/2/02		ICE		PJM WH		JAN-FEB 03		33,600

		8/2/02		ICE		PJM WH		05/01/03		67,200

		8/2/02		ICE		PJM WH		06/01/03		16,800

		8/2/02		ICE		PJM WH		JUL-AUG 03		34,400

		8/2/02		ICE		PV 5		09/01/02		19,200

		8/2/02		ICE		PV 5		10/01/02		10,800

		8/2/02		ICE		PV 5		Q3 03		92,400

		8/2/02		ICE		SP 15		09/01/02		9,600

		8/2/02		ICE		SP 15		CAL 03		122,800

		8/2/02		ICE		CINERGY		09/01/02		272,000

		8/2/02		ICE		CINERGY		Q4 02		204,800

		8/2/02		ICE		ENTERGY		09/01/02		304,000

		8/2/02		ICE		ENTERGY		Q4 02		51,200

		8/9/02		ICE		ERCOT		JAN-FEB 03		33,600

		8/9/02		ICE		MID-C		09/01/02		76,800

		8/9/02		ICE		MID-C		11/01/02		10,000

		8/9/02		ICE		MID-C		12/01/02		10,000

		8/9/02		ICE		MID-C		Q4 02		30,800

		8/9/02		ICE		NEPOOL		09/01/02		112,000

		8/9/02		ICE		NP 15		Q4 02		30,800

		8/9/02		ICE		NP 15		Q2 03		123,200

		8/9/02		ICE		PJM WH		09/01/02		16,000

		8/9/02		ICE		PJM WH		Q4 02		102,400

		8/9/02		ICE		PV 5		09/01/02		28,800

		8/9/02		ICE		PV 5		12/01/02		10,000

		8/9/02		ICE		PV 5		Q4 02		30,800

		8/9/02		ICE		SP 15		09/01/02		38,400

		8/9/02		ICE		SP 15		Q3 03		30,800

		8/9/02		ICE		CINERGY		09/01/02		16,000

		8/9/02		ICE		SOCO		09/01/02		16,000

		8/16/02		ICE		ERCOT		09/01/02		16,000

		8/16/02		ICE		MID-C		09/01/02		124,800

		8/16/02		ICE		MID-C		10/01/02		10,800

		8/16/02		ICE		NEPOOL		09/01/02		112,000

		8/16/02		ICE		NEPOOL		Q4 02		102,400

		8/16/02		ICE		NP 15		09/01/02		19,200

		8/16/02		ICE		NP 15		10/01/02		10,800

		8/16/02		ICE		NP 15		Q2 03		30,800

		8/16/02		ICE		PJM WH		09/01/02		64,000

		8/16/02		ICE		PJM WH		Q4 02		51,200

		8/16/02		ICE		PJM WH		JAN-FEB 03		67,200

		8/16/02		ICE		PJM WH		JUL-AUG 03		68,800

		8/16/02		ICE		PV 5		09/01/02		86,400

		8/16/02		ICE		PV 5		Q4 02		30,800

		8/16/02		ICE		PV 5		Q2 03		92,400

		8/16/02		ICE		SP 15		09/01/02		19,200

		8/16/02		ICE		SP 15		Q2 03		30,800

		8/16/02		ICE		CINERGY		09/01/02		128,000

		8/16/02		ICE		CINERGY		Q4 02		153,600

		8/16/02		ICE		CINERGY		JAN-FEB 03		33,600

		8/16/02		ICE		ENTERGY		09/01/02		48,000

		8/16/02		ICE		ENTERGY		Q4 02		51,200

		8/23/02		ICE		COB		09/01/02		9,600

		8/23/02		ICE		MID-C		09/01/02		48,000

		8/23/02		ICE		MID-C		11/01/02		10,000

		8/23/02		ICE		MID-C		Q4 02		92,400

		8/23/02		ICE		MID-C		Q1 03		60,800

		8/23/02		ICE		NEPOOL		09/01/02		16,000

		8/23/02		ICE		NEPOOL		Q4 02		102,400

		8/23/02		ICE		NP 15		09/01/02		96,000

		8/23/02		ICE		PJM WH		09/01/02		384,000

		8/23/02		ICE		PJM WH		Q4 02		204,800

		8/23/02		ICE		PJM WH		MAR-APR 03		34,400

		8/23/02		ICE		PJM WH		JUL-AUG 03		34,400

		8/23/02		ICE		PJM WH		09/01/03		16,800

		8/23/02		ICE		PJM WH		09/01/02		57,600

		8/23/02		ICE		PV 5		11/01/02		10,000

		8/23/02		ICE		PV 5		12/01/02		10,000

		8/23/02		ICE		PV 5		Q4 02		30,800

		8/23/02		ICE		PV 5		Q1 03		91,200

		8/23/02		ICE		PV 5		Q3 03		30,800

		8/23/02		ICE		PV 5		CAL 03		122,800

		8/23/02		ICE		SP 15		09/01/02		19,200

		8/23/02		ICE		SP 15		Q4 02		61,600

		8/23/02		ICE		SP 15		Q1 03		152,000

		8/23/02		ICE		SP 15		Q2 03		30,800

		8/23/02		ICE		SP 15		Q3 03		30,800

		8/23/02		ICE		SP 15		Q4 03		30,800

		8/23/02		ICE		SP 15		CAL 03		491,200

		8/23/02		ICE		CINERGY		09/01/02		320,000

		8/23/02		ICE		CINERGY		Q4 02		51,200

		8/23/02		ICE		CINERGY		JUL-AUG 03		34,400

		8/23/02		ICE		ENTERGY		09/01/02		32,000

		8/23/02		ICE		ENTERGY		Q4 02		102,400

		8/23/02		ICE		SOCO		09/01/02		16,000

		8/30/02		ICE		ERCOT		Q4 02		102,400

		8/30/02		ICE		MID-C		11/01/02		10,000

		8/30/02		ICE		MID-C		12/01/02		10,000

		8/30/02		ICE		MID-C		Q4 02		30,800

		8/30/02		ICE		SP 15		Q4 02		30,800

		8/30/02		ICE		SP 15		CAL 03		122,800

		8/30/02		ICE		CINERGY		JAN-FEB 03		67,200

		8/30/02		ICE		CINERGY		CAL 04		205,600

		8/30/02		ICE		ENTERGY		Q4 02		358,400

		9/6/02		ICE		ERCOT		JAN-FEB 03		33,600

		9/6/02		ICE		ERCOT		06/01/03		16,800

		9/6/02		ICE		ERCOT		09/01/03		16,800

		9/6/02		ICE		MID-C		10/01/02		118,800

		9/6/02		ICE		MID-C		11/01/02		10,000

		9/6/02		ICE		MID-C		12/01/02		20,000

		9/6/02		ICE		MID-C		Q4 02		92,400

		9/6/02		ICE		NEPOOL		10/01/02		55,200

		9/6/02		ICE		NEPOOL		11/01/02		16,000

		9/6/02		ICE		NEPOOL		Q4 02		51,200

		9/6/02		ICE		NP 15		10/01/02		10,800

		9/6/02		ICE		NP 15		Q4 02		123,200

		9/6/02		ICE		NP 15		Q2 03		30,800

		9/6/02		ICE		NP 15		Q4 03		30,800

		9/6/02		ICE		PJM WH		Q4 02		204,800

		9/6/02		ICE		PJM WH		JAN-FEB 03		168,000

		9/6/02		ICE		PJM WH		MAR-APR 03		137,600

		9/6/02		ICE		PJM WH		05/01/03		16,800

		9/6/02		ICE		PJM WH		06/01/03		100,800

		9/6/02		ICE		PJM WH		JUL-AUG 03		240,800

		9/6/02		ICE		PJM WH		09/01/03		67,200

		9/6/02		ICE		PJM WH		Q4 03		51,200

		9/6/02		ICE		PJM WH		CAL 03		204,000

		9/6/02		ICE		PJM WH		05/01/04		16,000

		9/6/02		ICE		PJM WH		06/01/04		17,600

		9/6/02		ICE		PV 5		Q1 03		30,400

		9/6/02		ICE		PV 5		Q3 03		61,600

		9/6/02		ICE		PV 5		Q4 03		30,800

		9/6/02		ICE		PV 5		CAL 03		122,800

		9/6/02		ICE		SP 15		Q1 03		60,800

		9/6/02		ICE		SP 15		Q2 03		30,800

		9/6/02		ICE		SP 15		Q3 03		92,400

		9/6/02		ICE		SP 15		Q4 03		61,600

		9/6/02		ICE		SP 15		CAL 03		491,200

		9/6/02		ICE		CINERGY		10/01/02		36,800

		9/6/02		ICE		CINERGY		12/01/02		16,800

		9/6/02		ICE		CINERGY		Q4 02		102,400

		9/6/02		ICE		CINERGY		JAN-FEB 03		100,800

		9/6/02		ICE		CINERGY		05/01/03		67,200

		9/6/02		ICE		CINERGY		06/01/03		33,600

		9/6/02		ICE		CINERGY		JUL-AUG 03		68,800

		9/6/02		ICE		CINERGY		09/01/03		67,200

		9/6/02		ICE		ENTERGY		10/01/02		18,400

		9/6/02		ICE		ENTERGY		Q4 02		409,600

		9/6/02		ICE		ENTERGY		06/01/03		16,800

		9/6/02		ICE		ENTERGY		JUL-AUG 03		34,400

		9/13/02		ICE		ERCOT		MAR-APR 03		68,800

		9/13/02		ICE		ERCOT		JUL-AUG 03		34,400

		9/13/02		ICE		MID-C		10/01/02		86,400

		9/13/02		ICE		MID-C		11/01/02		100,000

		9/13/02		ICE		MID-C		12/01/02		40,000

		9/13/02		ICE		MID-C		Q1 03		30,400

		9/13/02		ICE		MID-C		Q3 03		30,800

		9/13/02		ICE		NEPOOL		10/01/02		18,400

		9/13/02		ICE		NEPOOL		Q4 02		51,200

		9/13/02		ICE		NP 15		10/01/02		32,400

		9/13/02		ICE		NP 15		Q4 02		30,800

		9/13/02		ICE		NP 15		Q2 03		30,800

		9/13/02		ICE		NP 15		Q3 03		61,600

		9/13/02		ICE		PJM WH		Q4 02		204,800

		9/13/02		ICE		PJM WH		JAN-FEB 03		67,200

		9/13/02		ICE		PJM WH		09/01/03		16,800

		9/13/02		ICE		PJM WH		Q4 03		51,200

		9/13/02		ICE		PV 5		10/01/02		10,800

		9/13/02		ICE		PV 5		11/01/02		10,000

		9/13/02		ICE		PV 5		12/01/02		10,000

		9/13/02		ICE		PV 5		Q1 03		60,800

		9/13/02		ICE		PV 5		Q2 03		30,800

		9/13/02		ICE		PV 5		Q3 03		92,400

		9/13/02		ICE		PV 5		Q4 03		30,800

		9/13/02		ICE		SP 15		11/01/02		30,000

		9/13/02		ICE		SP 15		Q4 02		30,800

		9/13/02		ICE		SP 15		Q1 03		30,400

		9/13/02		ICE		SP 15		Q2 03		30,800

		9/13/02		ICE		SP 15		CAL 03		614,000

		9/13/02		ICE		CINERGY		10/01/02		36,800

		9/13/02		ICE		CINERGY		12/01/02		16,800

		9/13/02		ICE		CINERGY		Q4 02		204,800

		9/13/02		ICE		CINERGY		JAN-FEB 03		33,600

		9/13/02		ICE		CINERGY		Q4 03		51,200

		9/20/02		ICE		ERCOT		10/01/02		18,400

		9/20/02		ICE		ERCOT		12/01/02		16,800

		9/20/02		ICE		MID-C		12/01/02		30,000

		9/20/02		ICE		MID-C		Q1 03		30,400

		9/20/02		ICE		NP 15		10/01/02		10,800

		9/20/02		ICE		PJM WH		10/01/02		110,400

		9/20/02		ICE		PJM WH		11/01/02		16,000

		9/20/02		ICE		PJM WH		Q4 02		102,400

		9/20/02		ICE		PJM WH		JAN-FEB 03		33,600

		9/20/02		ICE		PJM WH		06/01/03		16,800

		9/20/02		ICE		PJM WH		JUL-AUG 03		34,400

		9/20/02		ICE		PJM WH		09/01/03		84,000

		9/20/02		ICE		PV 5		10/01/02		10,800

		9/20/02		ICE		PV 5		11/01/02		10,000

		9/20/02		ICE		PV 5		12/01/02		30,000

		9/20/02		ICE		PV 5		Q4 02		30,800

		9/20/02		ICE		PV 5		CAL 03		122,800

		9/20/02		ICE		SP 15		10/01/02		129,600

		9/20/02		ICE		SP 15		11/01/02		10,000

		9/20/02		ICE		SP 15		Q1 03		30,400

		9/20/02		ICE		CINERGY		10/01/02		73,600

		9/20/02		ICE		CINERGY		12/01/02		84,000

		9/20/02		ICE		CINERGY		JUL-AUG 03		34,400

		9/20/02		ICE		COMED		10/01/02		18,400

		9/20/02		ICE		ENTERGY		10/01/02		55,200

		9/20/02		ICE		ENTERGY		JUL-AUG 03		34,400

		9/27/02		ICE		ERCOT		11/01/02		32,000

		9/27/02		ICE		ERCOT		JAN-FEB 03		100,800

		9/27/02		ICE		MID-C		11/01/02		20,000

		9/27/02		ICE		MID-C		12/01/02		20,000

		9/27/02		ICE		NP 15		10/01/02		32,400

		9/27/02		ICE		NP 15		11/01/02		30,000

		9/27/02		ICE		NP 15		12/01/02		10,000

		9/27/02		ICE		NP 15		Q1 03		91,200

		9/27/02		ICE		PJM WH		10/01/02		220,800

		9/27/02		ICE		PJM WH		11/01/02		64,000

		9/27/02		ICE		PJM WH		12/01/02		16,800

		9/27/02		ICE		PJM WH		JAN-FEB 03		168,000

		9/27/02		ICE		PJM WH		MAR-APR 03		137,600

		9/27/02		ICE		PJM WH		09/01/03		50,400

		9/27/02		ICE		PV 5		10/01/02		10,800

		9/27/02		ICE		PV 5		11/01/02		20,000

		9/27/02		ICE		PV 5		12/01/02		10,000

		9/27/02		ICE		PV 5		02/01/03		9,600

		9/27/02		ICE		SP 15		10/01/02		43,200

		9/27/02		ICE		SP 15		11/01/02		20,000

		9/27/02		ICE		SP 15		CAL 03		368,400

		9/27/02		ICE		CINERGY		10/01/02		404,800

		9/27/02		ICE		CINERGY		11/01/02		128,000

		9/27/02		ICE		CINERGY		12/01/02		84,000

		9/27/02		ICE		CINERGY		Q4 02		51,200

		9/27/02		ICE		CINERGY		JAN-FEB 03		67,200

		9/27/02		ICE		CINERGY		MAR-APR 03		103,200

		9/27/02		ICE		CINERGY		06/01/03		16,800

		9/27/02		ICE		ENTERGY		10/01/02		36,800

		4/3/02		ICE		COB		05/01/02		10,400

		4/3/02		ICE		ERCOT		05/01/02		123,200

		4/3/02		ICE		ERCOT		06/01/02		32,000

		4/3/02		ICE		ERCOT		JUL-AUG 02		105,600

		4/3/02		ICE		ERCOT		09/01/02		32,000

		4/3/02		ICE		ERCOT		Q4 02		51,200

		4/3/02		ICE		ERCOT		JAN-FEB 03		33,600

		4/3/02		ICE		ERCOT		MAR-APR 03		34,400

		4/3/02		ICE		ERCOT		05/01/02		16,800

		4/3/02		ICE		MEAD		Cal 03		122,800

		4/3/02		ICE		MID-C		05/01/02		322,400

		4/3/02		ICE		MID-C		06/01/02		10,000

		4/3/02		ICE		MID-C		07/01/02		20,800

		4/3/02		ICE		MID-C		08/01/02		10,800

		4/3/02		ICE		MID-C		09/01/02		19,200

		4/3/02		ICE		MID-C		Q3 02		61,600

		4/3/02		ICE		MID-C		Q4 02		30,800

		4/3/02		ICE		MID-C		Cal 03		122,800

		4/3/02		ICE		NEPOOL		05/01/02		140,800

		4/3/02		ICE		NEPOOL		06/01/02		96,000

		4/3/02		ICE		NEPOOL		JUL-AUG 02		387,200

		4/3/02		ICE		NEPOOL		09/01/02		112,000

		4/3/02		ICE		NEPOOL		Q4 02		307,200

		4/3/02		ICE		NP 15		07/01/02		20,800

		4/3/02		ICE		NP 15		Q3 02		61,600

		4/3/02		ICE		PJM WH		05/01/02		1,742,400

		4/3/02		ICE		PJM WH		06/01/02		48,000

		4/3/02		ICE		PJM WH		JUL-AUG 02		2,112,000

		4/3/02		ICE		PJM WH		09/01/02		48,000

		4/3/02		ICE		PJM WH		Q4 02		256,000

		4/3/02		ICE		PJM WH		05/01/02		16,800

		4/3/02		ICE		PJM WH		JUL-AUG 03		172,000

		4/3/02		ICE		PJM WH		09/01/02		16,800

		4/3/02		ICE		PJM WH		JUL-AUG 04		103,200

		4/3/02		ICE		PV 5		05/01/02		114,400

		4/3/02		ICE		PV 5		06/01/02		20,000

		4/3/02		ICE		PV 5		Q3 02		308,000

		4/3/02		ICE		PV 5		Q4 02		30,800

		4/3/02		ICE		PV 5		Q1 03		30,400

		4/3/02		ICE		SP 15		05/01/02		20,800

		4/3/02		ICE		SP 15		06/01/02		10,000

		4/3/02		ICE		SP 15		Q1 03		30,400

		4/3/02		ICE		SP 15		Cal 03		122,800

		4/3/02		ICE		CINERGY		05/01/02		1,513,600

		4/3/02		ICE		CINERGY		06/01/02		112,000

		4/3/02		ICE		CINERGY		JUL-AUG 02		1,865,600

		4/3/02		ICE		CINERGY		09/01/02		64,000

		4/3/02		ICE		CINERGY		Q4 02		563,200

		4/3/02		ICE		CINERGY		JAN-FEB 03		201,600

		4/3/02		ICE		CINERGY		MAR-APR 03		34,400

		4/3/02		ICE		CINERGY		JUL-AUG 03		137,600

		4/3/02		ICE		CINERGY		Q4 03		102,400

		4/3/02		ICE		CINERGY		Cal 03		204,000

		4/3/02		ICE		COMED		05/01/02		105,600

		4/3/02		ICE		COMED		06/01/02		64,000

		4/3/02		ICE		ENTERGY		05/01/02		334,400

		4/3/02		ICE		ENTERGY		06/01/02		16,000

		4/3/02		ICE		ENTERGY		JUL-AUG 02		246,400

		4/3/02		ICE		ENTERGY		12/01/02		33,600

		4/3/02		ICE		ENTERGY		Q4 02		153,600

		4/3/02		ICE		ENTERGY		MAR-APR 03		68,800

		4/3/02		ICE		ENTERGY		05/01/02		16,800

		4/3/02		ICE		TVA		JUL-AUG 02		35,200

		4/10/02		ICE		ERCOT		05/01/02		158,400

		4/10/02		ICE		ERCOT		06/01/02		64,000

		4/10/02		ICE		ERCOT		JUL-AUG 02		35,200

		4/10/02		ICE		ERCOT		05/01/02		16,800

		4/10/02		ICE		MID-C		05/01/02		156,000

		4/10/02		ICE		MID-C		06/01/02		220,000

		4/10/02		ICE		MID-C		07/01/02		52,000

		4/10/02		ICE		MID-C		09/01/02		9,600

		4/10/02		ICE		NEPOOL		05/01/02		158,400

		4/10/02		ICE		NEPOOL		06/01/02		32,000

		4/10/02		ICE		NEPOOL		JUL-AUG 02		492,800

		4/10/02		ICE		NEPOOL		09/01/02		80,000

		4/10/02		ICE		NEPOOL		Q4 02		102,400

		4/10/02		ICE		NP 15		Q4 02		92,400

		4/10/02		ICE		NP 15		Cal 03		122,800

		4/10/02		ICE		NP 15		05/01/02		145,600

		4/10/02		ICE		NP 15		06/01/02		70,000

		4/10/02		ICE		NP 15		Q3 02		123,200

		4/10/02		ICE		PJM WH		05/01/02		827,200

		4/10/02		ICE		PJM WH		06/01/02		160,000

		4/10/02		ICE		PJM WH		JUL-AUG 02		598,400

		4/10/02		ICE		PJM WH		Q4 02		921,600

		4/10/02		ICE		PJM WH		05/01/02		33,600

		4/10/02		ICE		PJM WH		JUL-AUG 03		34,400

		4/10/02		ICE		PJM WH		JUL-AUG 04		34,400

		4/10/02		ICE		PJM WH		Cal 04		411,200

		4/10/02		ICE		PV 5		05/01/02		145,600

		4/10/02		ICE		PV 5		06/01/02		60,000

		4/10/02		ICE		PV 5		09/01/02		9,600

		4/10/02		ICE		PV 5		Q3 02		400,400

		4/10/02		ICE		SP 15		05/01/02		114,400

		4/10/02		ICE		SP 15		06/01/02		70,000

		4/10/02		ICE		SP 15		Q3 02		92,400

		4/10/02		ICE		SP 15		Q3 03		30,800

		4/10/02		ICE		SP 15		Cal 03		122,800

		4/10/02		ICE		CINERGY		05/01/02		1,355,200

		4/10/02		ICE		CINERGY		06/01/02		112,000

		4/10/02		ICE		CINERGY		JUL-AUG 02		1,126,400

		4/10/02		ICE		CINERGY		09/01/02		32,000

		4/10/02		ICE		CINERGY		Q4 02		358,400

		4/10/02		ICE		CINERGY		JAN-FEB 03		67,200

		4/10/02		ICE		CINERGY		MAR-APR 03		34,400

		4/10/02		ICE		CINERGY		JUL-AUG 03		34,400

		4/10/02		ICE		CINERGY		CAL 05		204,000

		4/10/02		ICE		COMED		05/01/02		211,200

		4/10/02		ICE		ENTERGY		05/01/02		792,000

		4/10/02		ICE		ENTERGY		06/01/02		16,000

		4/10/02		ICE		ENTERGY		JUL-AUG 02		105,600

		4/10/02		ICE		ENTERGY		Q4 02		102,400

		4/10/02		ICE		SOCO		JUL-AUG 02		35,200

		4/17/02		ICE		ERCOT		05/01/02		281,600

		4/17/02		ICE		ERCOT		06/01/02		32,000

		4/17/02		ICE		ERCOT		JUL-AUG 02		140,800

		4/17/02		ICE		ERCOT		09/01/02		32,000

		4/17/02		ICE		ERCOT		Q4 02		102,400

		4/17/02		ICE		MID-C		05/01/02		197,600

		4/17/02		ICE		MID-C		06/01/02		10,000

		4/17/02		ICE		MID-C		Q3 02		30,800

		4/17/02		ICE		MID-C		Q4 02		30,800

		4/17/02		ICE		MID-C		Q1 03		60,800

		4/17/02		ICE		MID-C		Q2 03		61,600

		4/17/02		ICE		NEPOOL		05/01/02		35,200

		4/17/02		ICE		NEPOOL		06/01/02		112,000

		4/17/02		ICE		NEPOOL		JUL-AUG 02		246,400

		4/17/02		ICE		NEPOOL		09/01/02		32,000

		4/17/02		ICE		NP 15		05/01/02		156,000

		4/17/02		ICE		NP 15		Q3 02		30,800

		4/17/02		ICE		NP 15		Cal 04		123,200

		4/17/02		ICE		PJM WH		05/01/02		528,000

		4/17/02		ICE		PJM WH		06/01/02		48,000

		4/17/02		ICE		PJM WH		JUL-AUG 02		809,600

		4/17/02		ICE		PJM WH		09/01/02		224,000

		4/17/02		ICE		PJM WH		Q4 02		256,000

		4/17/02		ICE		PJM WH		05/01/02		16,800

		4/17/02		ICE		PJM WH		JUL-AUG 03		137,600

		4/17/02		ICE		PV 5		05/01/02		270,400

		4/17/02		ICE		PV 5		06/01/02		60,000

		4/17/02		ICE		PV 5		07/01/02		41,600

		4/17/02		ICE		PV 5		08/01/02		10,800

		4/17/02		ICE		PV 5		09/01/02		9,600

		4/17/02		ICE		PV 5		Q3 02		154,000

		4/17/02		ICE		PV 5		Q4 02		30,800

		4/17/02		ICE		SP 15		05/01/02		62,400

		4/17/02		ICE		SP 15		Q1 03		30,400

		4/17/02		ICE		SP 15		Cal 03		122,800

		4/17/02		ICE		CINERGY		05/01/02		633,600

		4/17/02		ICE		CINERGY		06/01/02		96,000

		4/17/02		ICE		CINERGY		JUL-AUG 02		739,200

		4/17/02		ICE		CINERGY		09/01/02		144,000

		4/17/02		ICE		CINERGY		Q4 02		153,600

		4/17/02		ICE		CINERGY		JAN-FEB 03		33,600

		4/17/02		ICE		CINERGY		05/01/02		33,600

		4/17/02		ICE		CINERGY		06/01/02		16,800

		4/17/02		ICE		CINERGY		CAL 05		204,000

		4/17/02		ICE		ENTERGY		05/01/02		774,400

		4/17/02		ICE		ENTERGY		06/01/02		32,000

		4/17/02		ICE		ENTERGY		JUL-AUG 02		70,400

		4/17/02		ICE		ENTERGY		Q4 02		102,400

		4/24/02		ICE		ERCOT		05/01/02		140,800

		4/24/02		ICE		ERCOT		06/01/02		16,000

		4/24/02		ICE		ERCOT		JUL-AUG 02		211,200

		4/24/02		ICE		ERCOT		Q4 02		153,600

		4/24/02		ICE		MID-C		05/01/02		592,800

		4/24/02		ICE		MID-C		06/01/02		70,000

		4/24/02		ICE		MID-C		07/01/02		31,200

		4/24/02		ICE		MID-C		08/01/02		21,600

		4/24/02		ICE		MID-C		09/01/02		19,200

		4/24/02		ICE		MID-C		Q3 02		92,400

		4/24/02		ICE		MID-C		Q2 03		30,800

		4/24/02		ICE		MID-C		Cal 03		122,800

		4/24/02		ICE		NEPOOL		05/01/02		123,200

		4/24/02		ICE		NEPOOL		06/01/02		80,000

		4/24/02		ICE		NEPOOL		JUL-AUG 02		809,600

		4/24/02		ICE		NEPOOL		09/01/02		16,000

		4/24/02		ICE		NP 15		05/01/02		291,200

		4/24/02		ICE		NP 15		06/01/02		20,000

		4/24/02		ICE		NP 15		07/01/02		10,400

		4/24/02		ICE		NP 15		08/01/02		21,600

		4/24/02		ICE		NP 15		09/01/02		19,200

		4/24/02		ICE		NP 15		Q3 02		61,600

		4/24/02		ICE		NP 15		Q4 02		61,600

		4/24/02		ICE		PJM WH		05/01/02		880,000

		4/24/02		ICE		PJM WH		06/01/02		32,000

		4/24/02		ICE		PJM WH		JUL-AUG 02		4,294,400

		4/24/02		ICE		PJM WH		09/01/02		48,000

		4/24/02		ICE		PJM WH		Q4 02		768,000

		4/24/02		ICE		PJM WH		MAR-APR 03		34,400

		4/24/02		ICE		PJM WH		05/01/02		16,800

		4/24/02		ICE		PJM WH		06/01/02		16,800

		4/24/02		ICE		PJM WH		JUL-AUG 03		103,200

		4/24/02		ICE		PJM WH		09/01/02		16,800

		4/24/02		ICE		PV 5		05/01/02		249,600

		4/24/02		ICE		PV 5		06/01/02		90,000

		4/24/02		ICE		PV 5		08/01/02		21,600

		4/24/02		ICE		PV 5		09/01/02		9,600

		4/24/02		ICE		PV 5		Q3 02		338,800

		4/24/02		ICE		PV 5		Q4 02		61,600

		4/24/02		ICE		PV 5		Cal 03		122,800

		4/24/02		ICE		SP 15		05/01/02		72,800

		4/24/02		ICE		SP 15		Q3 02		154,000

		4/24/02		ICE		SP 15		Q4 02		61,600

		4/24/02		ICE		SP 15		Q1 03		30,400

		4/24/02		ICE		SP 15		Q4 03		30,800

		4/24/02		ICE		SP 15		Cal 03		245,600

		4/24/02		ICE		CINERGY		05/01/02		915,200

		4/24/02		ICE		CINERGY		06/01/02		240,000

		4/24/02		ICE		CINERGY		JUL-AUG 02		915,200

		4/24/02		ICE		CINERGY		09/01/02		16,000

		4/24/02		ICE		CINERGY		Q4 02		307,200

		4/24/02		ICE		CINERGY		JAN-FEB 03		201,600

		4/24/02		ICE		CINERGY		JUL-AUG 03		378,400

		4/24/02		ICE		CINERGY		Cal 03		204,000

		4/24/02		ICE		CINERGY		Cal 04		205,600

		4/24/02		ICE		COMED		05/01/02		52,800

		4/24/02		ICE		ENTERGY		05/01/02		1,214,400

		4/24/02		ICE		ENTERGY		06/01/02		144,000

		4/24/02		ICE		ENTERGY		JUL-AUG 02		70,400

		4/24/02		ICE		ENTERGY		JUL-AUG 05		34,400

		4/24/02		ICE		ENTERGY		CAL 06		203,200

		4/24/02		ICE		SOCO		05/01/02		52,800

		4/24/02		ICE		TVA		05/01/02		17,600

		5/1/02		ICE		ERCOT		JUL-AUG 02		35,200

		5/1/02		ICE		ERCOT		Q4 02		51,200

		5/1/02		ICE		MID-C		06/01/02		220,000

		5/1/02		ICE		MID-C		07/01/02		31,200

		5/1/02		ICE		MID-C		09/01/02		38,400

		5/1/02		ICE		MID-C		Q3 02		92,400

		5/1/02		ICE		MID-C		10/01/02		10,800

		5/1/02		ICE		MID-C		12/01/02		20,000

		5/1/02		ICE		MID-C		Q4 02		61,600

		5/1/02		ICE		NEPOOL		06/01/02		128,000

		5/1/02		ICE		NEPOOL		JUL-AUG 02		598,400

		5/1/02		ICE		NEPOOL		09/01/02		16,000

		5/1/02		ICE		NEPOOL		Q4 02		358,400

		5/1/02		ICE		NP 15		06/01/02		80,000

		5/1/02		ICE		NP 15		07/01/02		31,200

		5/1/02		ICE		NP 15		08/01/02		10,800

		5/1/02		ICE		NP 15		Q3 02		92,400

		5/1/02		ICE		NP 15		Q4 02		61,600

		5/1/02		ICE		NP 15		Cal 03		491,200

		5/1/02		ICE		PJM WH		06/01/02		256,000

		5/1/02		ICE		PJM WH		JUL-AUG 02		1,337,600

		5/1/02		ICE		PJM WH		09/01/02		96,000

		5/1/02		ICE		PJM WH		Q4 02		358,400

		5/1/02		ICE		PJM WH		JAN-FEB 03		67,200

		5/1/02		ICE		PJM WH		MAR-APR 03		68,800

		5/1/02		ICE		PV 5		06/01/02		130,000

		5/1/02		ICE		PV 5		07/01/02		104,000

		5/1/02		ICE		PV 5		08/01/02		43,200

		5/1/02		ICE		PV 5		09/01/02		9,600

		5/1/02		ICE		PV 5		Q3 02		154,000

		5/1/02		ICE		PV 5		Q1 03		30,400

		5/1/02		ICE		SP 15		06/01/02		50,000

		5/1/02		ICE		SP 15		Q1 03		30,400

		5/1/02		ICE		SP 15		Cal 03		245,600

		5/1/02		ICE		CINERGY		06/01/02		464,000

		5/1/02		ICE		CINERGY		JUL-AUG 02		880,000

		5/1/02		ICE		CINERGY		09/01/02		160,000

		5/1/02		ICE		CINERGY		Q4 02		102,400

		5/1/02		ICE		CINERGY		Cal 03		204,000

		5/1/02		ICE		ENTERGY		06/01/02		144,000

		5/1/02		ICE		ENTERGY		JUL-AUG 02		70,400

		5/1/02		ICE		ENTERGY		09/01/02		32,000

		5/1/02		ICE		ENTERGY		Q4 02		153,600

		5/8/02		ICE		ERCOT		06/01/02		80,000

		5/8/02		ICE		ERCOT		JUL-AUG 02		35,200

		5/8/02		ICE		ERCOT		Q4 02		51,200

		5/8/02		ICE		ERCOT		06/01/02		16,800

		5/8/02		ICE		MEAD		Q3 02		30,800

		5/8/02		ICE		MEAD		Q4 02		30,800

		5/8/02		ICE		MID-C		06/01/02		140,000

		5/8/02		ICE		MID-C		Q4 02		92,400

		5/8/02		ICE		NEPOOL		06/01/02		64,000

		5/8/02		ICE		NEPOOL		JUL-AUG 02		809,600

		5/8/02		ICE		NEPOOL		Q4 02		153,600

		5/8/02		ICE		NP 15		06/01/02		180,000

		5/8/02		ICE		NP 15		Cal 03		122,800

		5/8/02		ICE		PJM WH		06/01/02		688,000

		5/8/02		ICE		PJM WH		JUL-AUG 02		1,760,000

		5/8/02		ICE		PJM WH		09/01/02		48,000

		5/8/02		ICE		PJM WH		Q4 02		512,000

		5/8/02		ICE		PJM WH		JAN-FEB 03		268,800

		5/8/02		ICE		PJM WH		MAR-APR 03		103,200

		5/8/02		ICE		PJM WH		06/01/02		16,800

		5/8/02		ICE		PJM WH		JUL-AUG 03		206,400

		5/8/02		ICE		PJM WH		Q4 03		51,200

		5/8/02		ICE		PJM WH		Cal 03		816,000

		5/8/02		ICE		PJM WH		CAL 06		406,400

		5/8/02		ICE		PV 5		06/01/02		190,000

		5/8/02		ICE		PV 5		07/01/02		31,200

		5/8/02		ICE		PV 5		Q3 02		215,600

		5/8/02		ICE		PV 5		12/01/02		10,000

		5/8/02		ICE		PV 5		Q4 02		61,600

		5/8/02		ICE		PV 5		Cal 03		122,800

		5/8/02		ICE		SP 15		06/01/02		150,000

		5/8/02		ICE		SP 15		Q3 02		92,400

		5/8/02		ICE		SP 15		Cal 03		491,200

		5/8/02		ICE		CINERGY		06/01/02		1,104,000

		5/8/02		ICE		CINERGY		JUL-AUG 02		915,200

		5/8/02		ICE		CINERGY		09/01/02		32,000

		5/8/02		ICE		CINERGY		Q4 02		512,000

		5/8/02		ICE		CINERGY		JAN-FEB 03		201,600

		5/8/02		ICE		CINERGY		05/01/02		16,800

		5/8/02		ICE		CINERGY		06/01/02		16,800

		5/8/02		ICE		CINERGY		JUL-AUG 03		172,000

		5/8/02		ICE		CINERGY		Q4 03		51,200

		5/8/02		ICE		CINERGY		Cal 03		204,000

		5/8/02		ICE		ENTERGY		06/01/02		320,000

		5/8/02		ICE		ENTERGY		JUL-AUG 02		281,600

		5/8/02		ICE		ENTERGY		09/01/02		208,000

		5/8/02		ICE		ENTERGY		Q4 02		716,800

		5/8/02		ICE		ENTERGY		JAN-FEB 03		67,200

		5/8/02		ICE		ENTERGY		MAR-APR 03		68,800

		5/8/02		ICE		ENTERGY		Cal 03		204,000

		5/8/02		ICE		SOCO		06/01/02		16,000

		5/8/02		ICE		SOCO		JUL-AUG 02		35,200

		5/8/02		ICE		SOCO		Q4 02		51,200






