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       Monthly Report – January 2019 

  

   Total trading volume topped the previous best January by 14% 

   Average DA daily trading volume at 23.758 MWh 

   Intraday trading volume reached 73.726 MWh 

) 

January 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 736.489▲ 12,4% Max. Daily Min. Daily Spec. Daily Volatility

Avg. daily 23.758▲ 12,4% Base 68,76▲10,1% 91,94 36,55 7,0%

Max. daily 28.845▲ 3,8% Euro-Peak 77,90▲12,1% 111,28 41,06 8,8%

Min. daily 15.614▲ 18,0%

Avg. Daily

Volume (MWh) Price (€/MWh)

MI2 45.294 ▲ 30,1% 69,17▲ 12,6%

MI6 11.469 ▲ 35,5% 73,99▲ 12,9%

Continuous 16.963 ▲ 84,7% /

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) 877 821 819 791 810 840 942 990 1046 1079 1073 1097

Base price (€/MWh) 57,68 54,45 49,85 46,53 46,08 53,74 62,01 72,45 78,78 79,44 77,02 79,12

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

Volume (MWh) 1081 1060 1050 1055 1101 1115 1092 1035 1024 1000 1038 924

Base price (€/MWh) 77,46 71,41 69,14 71,55 76,82 87,16 85,15 81,72 77,17 69,74 67,07 58,83

Total

Offered (MWh) 383.551 495.021 874.176 474.624 783.109 1.225.691 4.236.172

Allocated (MWh) 127.537 165.223 3.757 409.500 234.295 56.871 997.183

% Allocated 33,25% 33,38% 0,43% 86,28% 29,92% 4,64%

HR→SISI→AT AT→SISI→IT IT→SI SI→HR

Offered (MWh)

Allocated (MWh)

% Allocated 2,86% 10,35%                 /

SI-IT IT-SI Total

412.575      

11.803        

270.948      

28.031        

683.523          

39.834             

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) 629.123

Avg. Daily Volume (MWh) 20.684

Avg. Base Price (€/MWh) 52,47

Avg. Euro-Peak Price (€/MWh) 58,45

Avg. SI-IT offered (MWh)/Avg. % Allocated 392.859 / 76,4%

Avg.  IT-SI offered (MWh)/Avg.% Allocated 472.340 / 6,6%

Avg.  SI-AT offered (MWh)/Avg. % Allocated 746.913 / 7,7%

Avg. AT-SI offered (MWh)/Avg. % Allocated 388.930 / 49,4%

Avg.  SI-HR offered (MWh)/Avg. % Allocated 731.422 / 13,6%

Avg. HR-SI offered (MWh)/Avg. % Allocated 1.059.721 / 12,2%

Avg. Monthly Volume (MWh) 11.385

Avg. Nbr. Of Transactions 307

Avg. Monthly volume MI2 (MWh) 16.200

Avg. Monthly volume MI6 (MWh) 5.202

Avg. SI-IT offered (MWh)/Avg. % Allocated 122.943 / 3,9%

Avg.  IT-SI offered (MWh)/Avg.% Allocated 366.548 / 2,0%

MI2 & MI6 Implicit Auctions

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

Aug. 18 11.265 13.680 5.714

Sep. 18 7.132 9.393 3.883

Oct. 18 7.166 11.569 3.888

Nov. 18 8.931 11.143 5.232

Dec. 18 9.184 34.805 8.461

Jan. 19 16.963 45.294 11.469

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

129.350

180.353

57.429



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/

