DAM Collateral Parameters for First 60 Days
e1 (collateral requirement for DAM Energy Bids):  The value of e1 for a Counter-Party shall be set equal to the 95th percentile of the following fraction for the Counter-Party over the last 30 days:
Max[Floor, If{(∑ i=1,96 ∑Z=1,4 (LIQTY+SL+MISAMTR)<=0), 1,Min [1,(∑i=1,96 ∑Z=1,4 Multiplier * (LIQTY + MISAMTR + RIQTY + MISAMTD)/
(∑ i=1,96 ∑Z=1,4 (LIQTY+SL+MISAMTR)}]

LIQTY = AML - Load Scheduled 

RIQTY = Resource Scheduled – MG
Multiplier = 1.2 to 2?
Floor = 0.2?

e2 & e3 (credit or collateral requirement for DAM Energy-Only Offers) = 0

Option 1: e2=0 ; e3=1
Option 2: e2= 1- e1; e3=1
d (the percentile of past 30-day DAM SPP in the DAM Energy Bid collateral req.) 
Option 1= 95th percentile

Option 2 = 90th percentile

a (the percentile of past 30-day DAM SPP to identify EOO that is likely to clear) 
50th percentile

b (the percentile of past 30-day DAM SPP to charge or provide credit to EOO that is likely to clear) 
Option 1= 20th percentile

Option 2 = 70th percentile

y (the percentile of past 30-day DAM SPP to identify TPO that is likely to clear) 
Option 1= 25th percentile

Option 2 = 50th percentile

z (the percentile of past 30-day DAM SPP to charge or provide credit to EOO that is likely to clear) 
Option 1= 10th percentile

Option 2 = 70th percentile

u (the percentile of the hourly positive price difference between the source Real-Time Settlement Point Price minus the sink Real-Time Settlement Point Price over the previous 30 days) = 95th percentile

t (the percentile of the hourly Market Clearing Price for Capacity (MCPC) for that Ancillary Service over the previous 30 days for that hour) = 95th percentile

