Monthly Report — January 2021

(P Total trading volume in December reached 879 GWh

(P Intraday trading volume represents 15,7% in total trading volume

(P Average daily Base price at 57,54 €/MWh
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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) 919 1007 1015 1009 998 934 974 1093 1068 1022 1002 943
Base price (§/MWh) 4535 42,73 40,59 3880 40,11 44,15 50,73 57,43 67,31 68,93 67,67 67,28
Hour (PM) 13 14 15 16 17 18 19 20 21 22 23 24
Volume (MWh) 948 1002 957 976 947 967 1008 1033 1057 984 990 1040
Base price (§/MWh) 64,59 62,26 61,03 62,10 65,95 72,30 72,21 68,52 62,09 56,65 5455 47,63

Cross-Zonal Capacities
SI=IT IT-=>SI SI->AT AT->SI SI->HR HR->SI Total

Offered (MWh) 436.246 498.240 609.204 565.596 804.158 1.346.242 4.259.686

Allocated (MWh) 306.193 23.777 145.222 100.897 11.119 463.996 1.051.205

% Allocated 70,19% 4,77% 23,84% 17,84% 1,38% 34,47%
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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
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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. SI-IT offered (MWh)/Avg. % Allocated

371.736 [ 37.2%

Avg. Monthly Volume (MWh) 642.686 Avg. Monthly Volume (MWh) 87.406
Avg. Daily Volume (MWh) 21.072 Number of trades 13.975
Avg. Base Price (€/MWh) 39,08
Avg. Euro-Peak Price (€/MWh) 43,38

MI2 & MI6 Implicit Auctions

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

471.262 [ 25,6%

Avg. Monthly volume MI2 (MWh)

31.093

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

779.023 /5.7%

Avg. Monthly volume MI6 (MWh)

9.078

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

461.592 [/ 58,7%

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

327.633 /4.0%

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

699.965 [ 28,4%

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

1.492.527 [ 7,0%

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

269.309 / 4.0%

Day-Ahead Market Volumes and Prices
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Intraday Volumes (MWh)

Lower MI
price

Lower DA
price

Total Volume in the past 12 months Continuous m Mi2m Mi6 m

Feb. 20 73.982 34.742 11.831 | ]
Mar. 20 77.947 30.378 7.996 | |
Apr. 20 71.949 27.901 8.008 I |
May. 20 78.690 26.703 9.106 | |
Jun. 20 77.731 18.297 7.463 | |
Jul. 20 90.141 29.117 7.836 | I
Aug. 20 94.091 22.824 10.903 I .
Sep. 20 88.415 20.072 7.581 | |
Oct. 20 106.788 33.279 6.992 | .
Nov. 20 85.751 26.922 8.795 I |

336.717 Dec. 20 109.949 33.922 6.446 | |
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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

SI-1000 Ljubljana
Slovenija

\. +38616207676
S +38616207677
® www.bsp-southpool.com
B info@bsp-southpool.com
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