Power Trading and Risk Systems

Requirements Meeting

1/29/02

Agenda

· Demo CPM (New Real-Time Volumetric Position Manager)

· Verify Existing and New P&L Requirements
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· Verify Additional Price Displays

· Heat Rate Curves (In Curve Manager – Verify Mechanics)

· EOL Lifted Bid / Ask Average Midpoint 

· Reuters Curves (In Curve Manager via ERMS)

· NYMEX Curves

· Review Existing East Desk Spreadsheets 

· Additional Discussion Topics From Monday Meeting 

· Accuracy of Early UBS VAR Numbers (Lack of Curve Maintenance)

· Verify Next Steps

·  Contango Logic in Curve Manager

· Verify Existing Logic

· Discuss Different Logic By Region

· Point In Time that Manual Stops and Contango Starts

