Monthly Report — March 2020

(P Total trading volume in March reached 624 GWh

(P Intraday trading volume represents 16% in total trading volume

(P Average daily Base price 29% lower in comparison to February

March Overall

Day-Ahead
Volume (MWHh) Price (€/MWh)

Total 623.797 V 11,5% Avg. Daily Max. Daily Min. Daily Spec. Daily Volatility
Avg. daily 20.122 ¥V 17,2% Base 29,41V 25,1% 42,60 9,21 18,6%
Max. daily 27.598 ¥V 7,0% Euro-Peak 32,05 V¥ 25,7% 49,89 2,63 32,5%
Min. daily 13.730 ¥V 21,5%

Further Day-Ahead Auction Info. (BSP website) MI4,1%
Intraday Mi61,1%
Volume (MWh) Avg. Price (€/MWHh) Lol Intraday
84,3% 15,7%
Mi2 30.378 V¥ 12,6% 26,45 V 30,9% Continuous
MI6 7.996 V¥ 32,4% 29,69 V 29,2% Sl
Continuous 77.947 A 54%

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) 841 831 815 830 802 781 829 850 883 842 838 869
Base price (€/MWh) 25,18 22,29 20,88 19,78 20,07 22,41 28,23 32,52 33,71 32,26 29,60 29,15
Hour (PM) 13 14 15 16 17 18 19 20 21 22 23 24
Volume (MWh) 850 874 852 858 851 869 804 824 853 868 826 783
Base price (€/MWh) 26,46 24,74 25,21 27,91 31,23 34,52 43,44 46,42 39,01 34,32 30,29 25,37
Cross-Zonal Capacities
SIIT IT->SI SI>AT AT-SI SI->HR HR->SI Total

Offered (MWh) 425,512 496.920 881.816 490.134 793.695 1.435305  4.523.382

Allocated (MWh) 223.279 44.468 12.872 346.177 83.761 165.871 876.429

% Allocated 52,47% 8,95% 1,46% 70,63% 10,55% 11,56%

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

. B SI-IT IT-SI Total
A 1| Offered (MWh) 231.280 471.422 702.702
@ =10 4 m— _
R 11T TT1 N Allocated (MWh)  18.743 8.126 26.869

S AR RRERRRRRRRRRRIN. SlemT_ = %Alocated 8,10% 1,72% /
- - e R h
v S0 = Read more about European Pilot Project
2 Implicit Intraday Auctions (M2 & MI6)

90 Day-Ahead EMI

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) 699.279 Avg. Monthly Volume (MWh) 34.393

Avg. Daily Volume (MWh) 22.927 Number of trades 13.975

Avg. Base Price (€/MWh) 45,01

Avg. Euro-Peak Price (€/MWh) 49,84

Avg. SI-IT offered (MWh)/Avg. % Allocated 392,157 / 45.3%
Avg. IT-SI offered (MWh)/Avg.% Allocated  466.615 / 24,3% Avg. Monthly volume MI2 (MWh) 29.408

Avg. SI-AT offered (MWh)/Avg. % Allocated 819.665 /2,4%  Avg. Monthly volume MI6 (MWh) 8.217

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

495.185 / 73,5%

Avg. SI-IT offered (MWh)/Avg. % Allocated 317.793 / 3.8%

Avg. SI-HR offered (MWh)/Avg. % Allocated

809.242 / 24,9%

Avg. IT-Sl offered (MWh)/Avg.% Allocated 278.423 /3.8%

Avg. HR-SI offered (MWh)/Avg. % Allocated 1.366.781 /6,5%

Day-Ahead Market Volumes and Prices
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Mar. 19 Apr. 19 May. 19 Jun. 19 Jul. 19 Aug. 19 Sep. 19 Oct. 19 Nov. 19 Dec. 19 Jan. 20 Feb. 20 Mar. 20

M1 Allocated CZC's —+—DA & MI2 Difference —+—DA & MI6 Difference

*Cross-Zonal Capacities not allocated on Day-Ahead Auction are later offered for MI2 and MI6 Auctions.
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Monthly Volume —&—Base price —eo=—Euro-Peak price
Intraday Volumes (MWh)
Total Volume in the past 12 months M2 m Mi6 m
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 |
Sep. 19 12.887 27.784 5.345 ]
Oct. 19 7.756 32.170 9.045 ]
242,036 Nov. 19 28.771 26.380 5.879 ]
' Dec. 19 98.311 28.693 11.110 |
Jan. 20 84.528 36.402 6.842 .
96.335 Feb. 20 73.982 34.742 11.831 ]
|
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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/

