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       Monthly Report – May 2019 

  

  Strongest May so far; 13% higher DA volume vs. May 2017  

  Total trading volume of 700 GWh 

  Average daily base price almost 10% lower from April 
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Further Day-Ahead Auction Info. (BSP website)       

   

 

 

 

Further Intraday Trading info. (BSP website) 
 

Day-Ahead Volumes and Prices 

 

 

 

 

 

 

 

 

 

 Intraday Daily Volumes 

 

 

Total 667.757▲ 9,0% Max. Daily Min. Daily Spec. Daily Volatility

Avg. daily 21.541▲ 5,5% Base 41,32▼9,4% 51,01 22,41 11,2%

Max. daily 28.893▲ 11,9% Euro-Peak 43,26▼11,3% 56,96 16,17 17,5%

Min. daily 11.349▲ 2,2%

Avg. Daily

Volume (MWh) Price (€/MWh)

MI2 16.901 ▼ 29,5% 31,58▼ 32,5%

MI6 4.707 ▼ 18,0% 27,19▼ 47,7%

Continuous 10.299 ▲ 3,2% /

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) 845 885 870 861 863 815 788 905 968 936 868 889

Base price (€/MWh) 36,99 33,94 32,18 31,17 31,07 33,10 39,93 47,31 50,16 47,44 44,08 43,25

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

Volume (MWh) 923 905 934 931 930 898 915 942 1045 932 879 815

Base price (€/MWh) 43,10 40,55 39,44 38,56 38,52 40,09 44,59 49,39 52,05 47,67 46,33 40,72

Total

Offered (MWh) 343.515 469.480 813.452 579.248 812.122 1.345.478 4.363.295

Allocated (MWh) 279.968 10.256 23.841 332.167 125.962 126.081 898.275

% Allocated 81,50% 2,18% 2,93% 57,34% 15,51% 9,37%

HR→SISI→AT AT→SISI→IT IT→SI SI→HR

Offered (MWh)

Allocated (MWh)

% Allocated 4,01% 2,92%                 /

SI-IT IT-SI Total

73.801        

2.961           

366.174      

10.691        

439.975          

13.652             

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) 620.589

Avg. Daily Volume (MWh) 20.403

Avg. Base Price (€/MWh) 54,04

Avg. Euro-Peak Price (€/MWh) 59,49

Avg. SI-IT offered (MWh)/Avg. % Allocated 378.457 / 72,8%

Avg.  IT-SI offered (MWh)/Avg.% Allocated 470.152 / 7,4%

Avg.  SI-AT offered (MWh)/Avg. % Allocated 786.469 / 3,6%

Avg. AT-SI offered (MWh)/Avg. % Allocated 430.754 / 62,5%

Avg.  SI-HR offered (MWh)/Avg. % Allocated 765.706 / 12,3%

Avg. HR-SI offered (MWh)/Avg. % Allocated 1.120.903 / 11,5%

Avg. Monthly Volume (MWh) 10.316

Avg. Nbr. Of Transactions 342

Avg. Monthly volume MI2 (MWh) 19.068

Avg. Monthly volume MI6 (MWh) 5.570

Avg. SI-IT offered (MWh)/Avg. % Allocated 135.489 / 3,4%

Avg.  IT-SI offered (MWh)/Avg.% Allocated 363.310 / 2,7%

MI2 & MI6 Implicit Auctions

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

Feb. 19 18.696 15.475 4.217

Mar. 19 9.737 10.862 2.265

Apr. 19 9.983 23.972 5.738

May. 19 10.299 16.901 4.707

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

124.530

214.882

64.635
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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/

