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10th Anniversary    Monthly Report – July 2018 

  

   New Record - best July ever; 600 GWh traded 

   Average Price - MI2 Auction near 4% lower than DA Base Price 

   DA Trading volume on July just under 586 GWh 

 

 

July Overall 

Day-Ahead 

 

 

 

Further Day-Ahead Auction Info. (BSP website)       

         

 

 

 

Further Intraday Trading info. (BSP website) 
 

Day-Ahead Volumes and Prices 

 

 

 

 

 

 

 

 

 

 Intraday Daily Volumes 

 

 

Total 585.692▲ 5,7% Max. Daily Min. Daily Spec. Daily Volatility

Avg. daily 18.893▲ 2,3% Base 51,48▲1,5% 60,87 30,14 6,2%

Max. daily 23.934▲ 7,0% Euro-Peak 54,30▼2,2% 68,36 27,73 8,4%

Min. daily 13.955▼ 8,5%

Avg. Daily

Volume (MWh) Price (€/MWh)

MI2 4.634 ▼ 73,0% 49,59▼ 0,5%

MI6 1.694 ▼ 77,0% 51,53▲ 0,8%

Continuous 4.813 ▼ 53,6% /

Volume (MWh) Avg. Price (€/MWh)

Intraday 

http://www.bsp-southpool.com/day-ahead-trading-results-si.html
http://www.bsp-southpool.com/intraday-trading-results.html
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Day-Ahead further info. 

 

 

 

Daily volatility of base price  

 

Day-Ahead Auction 

Average Hourly Volumes and Prices  
 

 

 

 

Cross-Zonal Capacities 
 

 

 

Daily Volatility of Base Price 

 

 

 

 

 
Methodology used for calculation of volatility. 

MI2 & MI6 Implicit Auctions 

 Allocated CZC Values on Slovenian-Italian Border           Cross-Zonal-Capacities 

   

 

 

                             Read more about European Pilot Project 

                          Implicit Intraday Auctions (MI2 & MI6) 

Intraday Continuous Trading 

 Volumes by Products 

 

Hour (AM) 1 2 3 4 5 6 7 8 9 10 11 12

Volume (MWh) 761 781 821 861 877 874 828 859 897 804 767 728

Base price (€/MWh) 47,86 44,49 43,13 42,18 42,03 42,84 48,03 53,28 55,48 55,11 54,33 55,30

Hour (PM) 13 14 15 16 17 18 19 20 21 22 23 24

Volume (MWh) 656 657 702 717 735 793 856 922 786 749 755 708

Base price (€/MWh) 54,57 53,47 52,40 51,67 52,22 53,70 55,75 57,54 57,37 56,33 55,40 51,07

Total

Offered (MWh) 349.562 469.480 768.000 311.100 1.898.142

Allocated (MWh) 329.220 272 49.638 83.540 462.670

% Allocated 94,18% 0,06% 6,46% 26,85%                 /

SI→AT AT→SISI→IT IT→SI

Offered (MWh)

Allocated (MWh)

% Allocated 5,20% 0,51%                 /

SI-IT IT-SI Total

20.613        

1.072           

454.751      

2.314           

475.364          

3.386               

https://ec.europa.eu/energy/sites/ener/files/documents/volatility_methodology.pdf
http://www.bsp-southpool.com/intraday-auction-market.html
http://www.bsp-southpool.com/intraday-auction-market.html
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Past 12 Months Trade Information 

  Day-Ahead Auction                 Intraday Continuous Trading 

          

          
 

 

 

 

 

 

Day-Ahead Market Volumes and Prices 

 

 

 

 

 

 

 

 

Intraday Volumes (MWh) 

 

 

 

 

 

 
 
 

Absolute Difference Between MI and Day-Ahead Prices & MI Offered Cross-Zonal Capacities 

 

 

 
 

 

 

 

 

 
 
 

*Cross-Zonal Capacities not allocated on Day-Ahead Auction are later offered for MI2 and MI6 Auctions.   

Avg. Monthly Volume (MWh) 594.309

Avg. Daily Volume (MWh) 19.539

Avg. Base Price (€/MWh) 45,02

Avg. Euro-Peak Price (€/MWh) 51,43

Avg. SI-IT offered (MWh)/Avg. % Allocated 385.218 / 70,0%

Avg.  IT-SI offered (MWh)/Avg.% Allocated 474.372 / 10,7%

Avg.  SI-AT offered (MWh)/Avg. % Allocated 879.110 / 5,4%

Avg. AT-SI offered (MWh)/Avg. % Allocated 268.717 / 52,8%

Avg. Monthly Volume (MWh) 15.415

Avg. Nbr. Of Transactions 345

Avg. Monthly volume MI2 (MWh) 24.762

Avg. Monthly volume MI6 (MWh) 6.597

Avg. SI-IT offered (MWh)/Avg. % Allocated 165.247 / 6,1%

Avg.  IT-SI offered (MWh)/Avg.% Allocated 315.356 / 2,6%

MI2 & MI6 Implicit Auctions

Aug. 17 13.612 34.912 10.123

Sep. 17 15.999 24.093 6.127

Oct. 17 17.338 28.246 7.084

Nov. 17 9.509 24.392 10.152

Dec. 17 15.959 17.009 3.557

Jan. 18 18.652 14.053 4.992

Feb. 18 7.702 9.339 3.671

Mar. 18 18.532 7.344 2.275

Apr. 18 17.719 2.060 1.567

May. 18 9.583 13.939 2.206

Jun. 18 10.364 17.154 7.369

Jul. 18 4.813 4.634 1.694

Total Volume in the past 12 months Continuous ■ MI2 ■ MI6 ■

159.780

197.174

60.817



For informational purposes only.  

                          

  
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
 
 
 

BSP Energy Exchange LL C  
Dunajska 156 
SI-1000 Ljubljana 
Slovenija

 
 +386 1 620 76 76 

 +386 1 620 76 77 

 www.bsp-southpool.com 

 info@bsp-southpool.com 
 

                                        

 

 

http://www.bsp-southpool.com/home.html
http://www.bsp-southpool.com/home.html
https://twitter.com/BSPSouthpool
https://www.linkedin.com/company-beta/1542185/

