Monthly Report — September 2019

(P Total trading volume at 802 GWh (42% higher vs. September 2018)

(® First 9 months — 6,57 TWh traded (16% increase vs. 2018)
(® Average daily Base price at 55,33 €/MWh

September Overall

Mi2 27.784 A 3,2% 66,84 A 8,7%
Mil6 5.345 A 6,0% 54,67 V 53,2%
Continuous 12.887 V¥ 1,4% /

Further Intraday Trading info. (BSP website)
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Day-Ahead
Volume (MWh) Price (€/MWh)

Total 755.770 A 10,9% Avg. Daily Max. Daily Min. Daily Spec. Daily Volatility
Avg. daily 25.192 A 14,6% Base 55,33 A 1,4% 133,18 39,49 12,4%
Max. daily 30.168 A 4,7% Euro-Peak 60,92 ¥ 2,2% 182,11 40,97 16,0%
Min. daily 21.096 A 44,4%

Further Day-Ahead Auction Info. (BSP website)
Intraday Mi2
e —— 3,5%
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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) 993 916 877 868 881 969 1008 1041 1040 1047 1066 1111
Base price (€/MWh) 46,32 41,84 38,87 38,37 38,98 44,27 58,20 60,18 61,97 61,38 59,67 59,90
Hour (PM) 13 14 15 16 17 18 19 20 21 22 23 24
Volume (MWh) 1190 1180 1121 1109 1102 1094 1087 1181 1126 1068 1093 1024
Base price (€/MWh) 59,30 56,76 54,66 56,43 60,67 62,09 63,89 74,34 70,71 59,97 53,63 45,63

Cross-Zonal Capacities

SIIT IT->SI SI>AT AT->SI SI->HR HR->SI Total
Offered (MWh) 342.939 454.400 811.046 322.554 812.447 1.347.553 4.090.939
Allocated (MWh) 39.248 246.525 191 318.767 340.924 9.836 955.490
% Allocated 11,44% 54,25% 0,02% 98,83% 41,96% 0,73%

Daily Volatility of Base Price
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Methodology used for calculation of volatility.

MI2 & MI6 Implicit Auctions

Allocated CZC Values on Slovenian-Italian Border

Cross-Zonal-Capacities
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20 | Day-Ahead EMI Implicit Intraday Auctions (MI2 & 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

Past 12 Months Trade Information

Day-Ahead Auction Intraday Continuous Trading

Avg. Monthly Volume (MWh) 671.012 Avg. Monthly Volume (MWh) 11.068

Avg. Daily Volume (MWHh) 22.061 Avg. Nbr. Of Transactions 400

Avg. Base Price (€/MWh) 53,83

Avg. Euro-Peak Price (€/MWh) 59,61

Avg. SI-IT offered (MWh)/Avg. % Allocated 376.053 / 61,0%
Avg. IT-SI offered (MWh)/Avg.% Allocated 461.915 / 15,7% Avg. Monthly volume MI2 (MWh) 24.318

Avg. SI-AT offered (MWh)/Avg. % Allocated 811.793 /2,7% Avg. Monthly volume MI6 (MWHh) 6.920

Avg. AT-S| offered (MWh)/Avg. % Allocated 470.191 / 70,9% Avg. SI-IT offered (MWh)/Avg. % Allocated  217.032 / 3,5%

Avg. SI-HR offered (MWh)/Avg. % Allocated 794.581/208% — Ayg. |T-S| offered (MWh)/Avg.% Allocated  300.935 / 3,6%
Avg. HR-S| offered (MWh)/Avg. % Allocated 1.270.335 / 8,0%

Day-Ahead Market Volumes and Prices
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Intraday Volumes (MWh)
Total Volume in the past 12 months Continuous m M2 m Mi6 m

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 I

282.418 Apr. 19 9.983 23.972 5.738 I

May. 19 10.299 16.901 4.707 .

Jun. 19 9.999 23.118 11.256 ]

Jul. 19 9.834 34.572 11.544 |

Aug. 19 13.075 26.922 5.042 ]

|

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

