Monthly Report — February 2020

(P Total trading volume in February reached 825 GWh

(P Intraday trading volume represents 14,6% in total trading volume

(P Average daily Base price 22% lower in comparison to December

February Overall

Day-Ahead
Volume (MWAh) Price (€/MWh)
Total 704.882 V 18,7% Avg. Daily Max. Daily Min. Daily Spec. Daily Volatility
Avg. daily 24.306 V 13,1% Base 39,29 ¥V 21,8% 50,90 31,10 5,1%
Max. daily 29.691 V 20,6% Euro-Peak 43,13 V 23,7% 57,89 31,12 7,2%
Min. daily 17.483 A 1,4%
Further Day-Ahead Auction Info. (BSP website) M1 4,2%
Intraday MI6 1,4%
Volume (MWh) Avg. Price (€/MWh) Day-Ahead Intraday
85,4% 14,6%
Mi2 34.742 'V 4,6% 38,26 V 44,0%
Continuous
Mi6 11.831 A 72,9% 41,91 V 27,1% 0.0%
Continuous 73.982 V 12,5%

Further Intraday Trading info. (BSP website)

Day-Ahead Volumes and Prices

Daily Volume —e—Peak Price
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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) 908 883 875 869 827 926 1000 1008 986 930 1018 1138
Base price (€/MWh) 33,42 30,67 28,45 27,08 28,48 32,51 40,84 45,37 47,56 44,24 41,29 39,72
Hour (PM) 13 14 15 16 17 18 19 20 21 22 23 24
Volume (MWHh) 1239 1210 1116 1122 1010 1007 1041 1029 1045 1068 1072 979
Base price (€/MWh) 39,51 37,78 37,09 39,97 42,55 46,82 51,26 49,79 44,81 41,80 37,61 34,22
Cross-Zonal Capacities
SIIT IT->SI SI>AT AT->SI SI->HR HR->SI Total
Offered (MWh) 474.289 465.280 856.342 464.858 697.692 1.390.308 4.348.769
Allocated (MWh) 53.041 181.366 2.651 440.412 280.644 27.092 985.207
% Allocated 11,18% 38,98% 0,31% 94,74% 40,22% 1,95%
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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Intraday Continuous Trading

Volumes by Products

6
=

= 4 -
A

E 2-
=
(=]

> 0 -

0 29 N0 20 oy a0 00 a0 a0 a0 a0 a0 a0 a0 a0
10 ° ° 0 19 19 10 19 1© 10 19 10 ° oy 10
,&Q'L s a2 (9 oL 1 o o oL > ok > I\ RS o a oF 9 o » ok » ok » o 7 ok o ol
m Block Volume m Hourly Volume 15-min Volume

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) 701.519 Avg. Monthly Volume (MWh) 29.835

Avg. Daily Volume (MWh) 23.064 Number of trades 13.975

Avg. Base Price (€/MWh) 46,57

Avg. Euro-Peak Price (€/MWh) 51,64

Avg. SI-IT offered (MWh)/Avg. % Allocated  391.518 / 47,9%
Avg. IT-Sl offered (MWh)/Avg.% Allocated 462.951 /23,9% Avg. Monthly volume MI2 (MWh) 28.166

Avg. SI-AT offered (MWh)/Avg. % Allocated 809.699 /2,6% Avg. Monthly volume MI6 (MWh) 7.902

Avg. AT-SI offered (MWh)/Avg. % Allocated 494.863 / 73.4% Avg. SI-IT offered (MWh)/Avg. % Allocated 305.369 / 3.5%
Avg. SI-HR offered (MWh)/Avg. % Allocated 804.059 /24,7% Avg. IT-Sl offered (MWh)/Avg.% Allocated 277.754 / 3,9%

Avg. HR-S| offered (MWh)/Avg. % Allocated 1.340.071 / 6,6%

Day-Ahead Market Volumes and Prices
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Intraday Volumes (MWh)
Total Volume in the past 12 months Mi2 m Mi6 m

Mar. 19 9.737 10.862 2.265 ||

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 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 ]

S Oct. 19 7.756 32.170 9.045 ]

Nov. 19 28.771 26.380 5.879 [

Dec. 19 98.311 28.693 11.110 |

Jan. 20 84.528 36.402 6.842 ]

-

= 18,00 - - 30,00
ower ,00 -
L MI = 12 88
price E 12,00 - - 20,00 = ?
w 10,00 4 '
A 10,00 =
- ,00 O »n
o 6,00 - 10,00 o
S 400 - 2
E 2,00 . '—,‘.\ A S
:"E _g,g% ] T I T T 0,00 g
v ° 200 | L Q E
8 600 - - - 1000 § 3
Lower DA = -8,00 - || hd
. = _10/00 - 7
price 1200 - L 20,00

Feb. 19 Mar. 19 Apr. 19 May. 19 Jun. 19 Jul. 19 Aug. 19 Sep. 19 Oct. 19 Nov. 19 Dec. 19 Jan. 20 Feb. 20
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*Cross-Zonal Capacities not allocated on Day-Ahead Auction are later offered for MI2 and MI6 Auctions.
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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/

