Monthly Report — December 2019

(P Total trading volume at 657 GWh

(® Intraday continuous trading volume 242% increase

(® Average daily Base price down 10% (39,51 €/MWh)

December Overall

Day-Ahead

Volume (MWHh) Price (€/MWh)
Total 656.920 ¥ 7,0% Avg. Daily Max. Daily Min. Daily Spec. Daily Volatility
Avg. daily 21.191 V 10,0% Base 39,51 ¥9,9% 53,87 21,37 5,9%
Max. daily 28.548 V 10,2% Euro-Peak 46,24 V¥ 9,1% 61,53 29,41 5,7%
Min. daily 12.447 V 13,9%
Further Day-Ahead Auction Info. (BSP website) MI2 3,6%
e
Volume (MWHh) Avg. Price (€/MWh) Day-Ahead Intraday
MI2 28.693 A 838% 39,20 A 18,5% S T Continuous
MI6 11.110 A 89,0% 43,37 V¥ 10,4% i
Continuous 98.311 A 241,7% /

Further Intraday Trading info. (BSP website)

Day-Ahead Volumes and Prices
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For informational purposes only.



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

Day-Ahead Auction

Average Hourly Volumes and Prices

Hour (AM) 1 2 3 4 5 6 7 8 9 10 11 12
Volume (MWh) 831 803 801 791 788 842 849 910 922 932 865 924
Base price (€/MWh) 30,57 28,05 26,07 24,00 25,22 29,17 34,99 41,12 45,53 45,74 44,60 44,95
Hour (PM) 13 14 15 16 17 18 19 20 21 22 23 24
Volume (MWh) 916 948 902 925 1004 1010 908 912 884 867 855 801
Base price (€/MWh) 43,41 42,93 44,07 45,30 48,52 52,40 49,78 47,66 44,41 40,14 37,40 32,27

SIIT IT->SI SI->AT AT->SI SI>HR HR->SI Total
Offered (MWh) 454.069 498.240 764.680 635.120 844.642 1.387.358 4.584.109
Allocated (MWh) 277.182 52.329 76.437 321.940 124.359 132.890 985.137
% Allocated 61,04% 10,50% 10,00% 50,69% 14,72% 9,58%

Cross-Zonal Capacities

Daily Volatility of Base Price
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Base Price  =#==Absolute Volatility

Methodology used for calculation of volatility.

MI2 & MI6 Implicit Auctions

Allocated CZC Values on Slovenian-Italian Border

Cross-Zonal-Capacities

. SI-IT IT-SI Total

Gfl\ _ _ B e o -~ Offered (MWh) 175.187 481.281 656.468
s - B ~« 1 Allocated (MWh) 9.120 13.004 22.124
% 0 == 5.1_‘_1—5 R L B L ‘_‘75_5 HE % Allocated 5,21% 2,70% /
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v E-m 1 Read more about European Pilot Project

2 o Day-Ahead m M| N Implicit Intraday Auctions (M2 & MI6)

Intraday Continuous Trading

Volumes by Products
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For informational purposes only.


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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A peakBac —
Ave. SI-IT offered (MyWh)AAE. % Allpgated 1382:895 (153,56 I
Avg. IT-Sl offered (MWh)/Avg.% Allocated  465.288 / 19.8% Ayg, Mon me,MI2 (MWh) 28.913

Avg. SI-AT offered (MWh)/Avg. % Allocated 815.201/26% Avg. Monthly volume MI6 (MWh) 8.006

Avg. AT-S| offered (MWh)/Avg. % Allocated 493.264 /72,1% Avg. SI-IT offered (MWh)/Avg. % Allocated  264.757 / 3,9%
Avg. SI-HR offered (MWh)/Avg. % Allocated 807.431 /22,5% Avg. IT-Sl offered (MWh)/Avg.% Allocated  304.145 /3,8%
Avg. HR-SI offered (MWh)/Avg. % Allocated 1.307.715 / 7,1%

Day-Ahead Market Volumes and Prices
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Monthly Volume —#=—DB3se price —&=Furo-Peak price
Intraday Volumes (MWh)
Total Volume in the past 12 months Mi2 m Mi6 m

Jan. 19 16.963 45.294 11.469 ]

Feb. 19 18.696 15.475 4.217 I

Mar. 19 9.737 10.862 2.265 ||

Apr. 19 9.983 23.972 5.738 N

May. 19 10.299 16.901 4.707 [

Jun. 19 9.999 23.118 11.256 I

Jul. 19 9.834 34.572 11.544 ]

Aug. 19 13.075 26.922 5.042 ]

Sep. 19 12.887 27.784 5.345 |

Oct. 19 7.756 32.170 9.045 ]

Nov. 19 28.771 26.380 5.879 [

|

Absolute Difference Between Ml 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.

For informational purposes only.



BSP Energy Exchange LL C
Dunajska 156

SI1-1000 Ljubljana
Slovenija

. +38616207676
S +38616207677
® www.bsp-southpool.com
= jnfo@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/

