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M7 Trading Solution
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Implementation of
Intraday trading in the
Serbian market

« The initial setup - isolated market

»  Future design - Serbian Intraday
market merged within SIDC

*  For the implementation of local
and market coupling project,
M7 trading solution will be
used
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Adex Impact of Market Coupling on SI market

Slovenian Intraday Volume and Trades
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M7 Trading Platform Characteristics

* Platform supports intraday continuous and OTC trading for standardized and user defined products
*  Web-based trading client with a username and password means easy access from different locations
«  Offers high adaptability and customization for traders

*  Back-to-front communication possible via API

« SIDC (XBID) ready
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M7 Electricity Market Coverage

Power Exchanges offering M7 solutions to
their market participants:

EPEX Spot

BSP SouthPool

HUPX

Towarowa Gielda Energii (TGE)

Operatorul Pietei de Energie si Gaze
Naturale (OPCOM)

SEEPEX
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DBAG XBID Robustness

DBAG is service provider of SIDC (XBID) solution designed to support high data loads that are constantly increasing.
SIDC operational data from December 2022:

* more than 9,78 million trades (BSP input: 55 thousand trades)
« 180 million order transactions (BSP input: 80 thousand orders)

Order Transactions / Trades
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» Market Overview (Predefined products)

R + Area Ctrct A Cur Phas State OBid BQty Bid Ask AQty (0).11 ¢ LQty LPrc TQty D+
‘ ’ . ROUF 0| |[=Rs~) T00-TO1 EUR | conr | acm
(] =RS ~ T01-T02 EUR | conr | acm
(%] =RS ~ T02-T03 EUR | cont | acm 252 111,00 112,20 21.0 42 =» 112,22 42
0| [(=Rs~) T03-T04 EUR | cont | acm 303 125,40 134,20 118 32| P 1342 32
»
° o 0| [(=Rs~) T04-T05 EUR | conr | acm 17.2 123,10 124,20 135 15| 1242 15
(] =RS v T05-T06 EUR | conr | acm 12,0 128,20 134,10 11,0 1,0| & 1341 1,0
(x} =RS ~ T06-T07 EUR | cont | acm 17.2 132,20 133,30 119 53| 1333 53
<1® > - (] T07-T08 EUR | conr | acm
() = RS - T sige Contract Quantity Price (EUR) | | Type : ValResit|  Date & Time Area
of[o]< () (oo D ST GEEYY ) GEEET ) GEENED ¢ D ol GRS F=ns ]
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» Market Overview (Predefined products)
R + Area Ctrct 4 Cur Phas State OBid BQty Bid Ask AQty  OAsk Laty LPrc TQty D \ P Baskel| @ By "D Reset - O Close
(] =RS ~ T00-TO1 EUR | conr | Acm (o}
(] T01-T02 EUR | conT | acmi (o}
o T02-T03 EUR | cont | acm 252 111,00 112,20 21.0 Q
[} =RS ~ T03-T04 EUR | cont | acm 203 12540 134,20 118 Q
O|@((=RS ~ T04-T05 EUR | conr | acm 2,0 2,0 124,00 ] 124,20 35 Q
0.2 123,10
Q| ((=RS~) T05-T06 EUR | cont | acm 12.0 128.20 134.10 11.0 Q
Sde Confract Quantity Price (EUR) : Type _ ] Val Restr Date & Time Area
Cmpl 0B B Q
Text Recv BG Balancing Group Exe Restr State
T ' Lo

VWAP (EUR) ; 12400 » Market Overview (Predefined products)

R + Area Ctrct A Cur Phas State OBid BQty Bid Ask AQty OAsk LQty LPrc TQty D
() =RS ~ T00-TO1 EUR | conr | acm Q
o =RS v T01-T02 EUR | cont | acm Q
©| |(=RS~) T02-T03 EUR | cont | acm 252 111,00 112,20 21,0 42| & 112,2 42|1Q
o T03-T04 EUR | Cont | acm 303 125,40 134,20 11,8 321 = 1342 32

(x) =RS v ! EUR | cont | acm 17,2 123,10 124,20 3,5 2,0| M 1240 135|(

(] T05-T06 EUR | cont | acm 12,0 128,20 134,10 11,0 1,0 < 1341 1,0(Q
[ %) =RS ~ T06-TO7 EUR | cont | acm 17,2 132,20 133,30 1.9 53| <1333 53|Q
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» Market Overview (Predefined products)

R + Area Ctrct Phas State ' AQty LQty LPrc

— 16-17 CLSD | ACTI

(=] - 17-13 CONT | acTl 146.00 220
147.00 240

18-19 131.00 140.00 220
130.00 141.00 37.0
129.00 142.00 52.0
125.00 143.00 45.0
127.00 144.00 51.0

134.20 144.20 440
132.40 14520 43.0
20.00 146.20 43.0
157.20 36.0

136.50 80 |
134.20 142 20 11.0
132.40 143.20 16.0
144.20 220
145.20 10.0




» Dwn Trﬂde E RS~ | 17-18 (CET) HilLow: -i- Last -@- ClosingPx: 146,00
VWAP

Acc

UsrCode UsrName Area BiIS Ctrct TmZ ity Prc
TRDO01 UserSerbiaRS1| =Rs |Ms |1920 CET 19.0 136.50
TRDO01 UserSerbiaRS1| =RS |B #A |18-19 CET 240 142.00
TRDO01 UserSerbiaRS1| ERS |B A [18-19 CET 18.0 142.00 E‘“"jﬁ” fow 120ARY Lt migmzn “"“(‘:”*" — =G
TRDO01 UserSerbiaRS1| =RS |B 7 [18-19 CET 240 141.00 e 20 e o0 00
TRDOO1 UserSerbiaRs1| E=RS |B A [18-19 CET 5.0 141.00 2720 a0 o0 1300 e
TRDOO1 UserSerbiaRs1| E=RS |B A [18-19 : = a7
TRDO01 UserSerbiaRS1| =RS |8 S |2021 M % ST
Market Time Priority Type
Front Confract Rear Cont ComTrader 22.03.202316:22:25 Low Loading of historical FullTrade data finished.
ool _ _ - M7-SouthPool | 22.03.2023 16:00:00 Low PuB | Confract 17-18 closed for RS - All open orders cancelled.
© o © Contract 1718 (RS) M7-SouthPool |  22.03.2023 16:22:20 wow | erv |User RSTO1 TRDOO1 logged in.
- AL Pice  y7.southPool | 22032023 155428 ww | erv  |User RSTO1 TRDOOT logged in.
::;: ‘ ' N 22.03.2023 16:22:20 Low PRv | User RSTO1 TRDOOA logged in.
» Own Order
Own Market UsrCode Area BIS Ctrcta TmZ  IQty aty PQty PPD sQty Prc SPrc Accnt Sta AOT  F+

3400
1718 tRpo01 21-22 134,00
18-19

TRDOOA 21-2: 289,00
19-20

TRDOO1 22-2 100,00
20-21

TRDOO 2 22, 22, 22, 216,00

21-22
TRDO001 : 125,00

2223
3.0 TRDOO1 . 179,00

b Market Overview (Predefined products) Balancing Group State
R + Area Ctrct 4 Cur Phas State BAcc Balancing GIDUD State AQty r AQBPrc AOSPrc OPrc CPrc Surplus D
(] 17-18 EUR | eLsn | acm | 146.00 Q
Q ©|=Rrs~) 18-19 EUR | cont | acm | 41.0 43.0 141.532 Q
Q| ©|(=Rrs~) 19-20 EUR | Gont | em | 50.0 50.0 50.00 50.00 143.20 14320 | 430 430 19.0( 7 1365 3260 19.0 136.500 Q
Q| |[(=Rs~) 20-21 EUR | cont | scm | 440 440 | 13240 132.40 157.20 157.20 | 530 53.0 6.0 1462 3370 19.0 136.500 Q
O ©|(=Rrs~) 21-22 EUR | cont | et | 10.0 10.0 10.0 | 289.00 289.00 15.0| & 1250 15.0 (o}
|0 22-23 EUR | cont | sem | 200 200 | 155.00 155.00 220| ¥ 2140 26.0 Q
0|0 |(=Rs ~ 23-00 EUR | cont | acn 125.00 125.00 | 20.0 20.0 20.0 200 P 1452 20.0 Q
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M7 Setup for the Serbian Market

Products;
Hourly (60

min) and
Block Order

Opening
Time: in D-1
at 18:00 for

delivery on D

Serbian Market Intraday parameters

Closing Time:
60 minutes
before
physical
delivery

Max Price:
9.999,99
EUR/MWh

Min Price: O
EUR/MWh

Min Price
increment:
0,01
EUR/MWh

Max Qty: 999
MW
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Adeycror? M7 Order Functionalites

Intraday orders on Serbian market will have the same additional functionalities as in the Slovenian and SIDC market.

ICB (IceBerg order) Order with hidden guantity

FOK (Fill or Kill) Executed immediately and entirely, or deleted

IOC (Immediate or Cancel) Executed immediately with partial execution or deleted

AOB (All or None) Executed completely or not at all

STP (Stop order) Inactive order until the market reaches a certain price

OTC (Over the Counter) Bilateral order executed outside exchange

GTD (Good Till Date) Deleted outside exchange

12
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Mate] Godec
Trading Supervision

BSP Energy Exchange
Dunajska 156, SI1-1000 Ljubljana
T+ 386 1620 76 82

matej.godec@bsp-southpool.com
www.bsp-southpool.com
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