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Online workshop for Public Consultation on Algorithm Methodology

Wednesday 03.06.2026, 11:00 —12:00 CET




Housekeeping rules

The WS broadcasting is being recorded. Recording will be published
at the NEMOs YouTube channel.

Attendees' cameras and microphones are disabled by default. So,
please post your questions @ the Q&A box.

For questions not addressed directly during the workshop, the
answers will be included in the Q&A publication.
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Purpose and Structure of the Workshop

CACM Article 12
"TSOs and NEMOs responsible for submitting proposals for terms and conditions or
methodologies or their amendments in accordance with this Regulation shall consult
stakeholders, including the relevant authorities of each Member State, on the draft proposals
for terms and conditions or methodologies where explicitly set out in this Requlation. The
consultation shall last for a period of not less than one month. "

The workshop aims at providing more direct communication with respect to the public
consultation and thus addresses the request of stakeholders for greater involvement in the
process raised also in the context of Market Coupling Consultative Group (MCCG).

Workshop structure:

O Provide a detailed overview of the public consultation process and next steps

 Present the reasoning conducted by the NEMOs and TSOs behind the amendment proposal

O Address questions via the Q&A session ALL

NEM\.) -

COMMITTEE




IDAs implementation

O In compliance with paragraph (3) of Article 55 of CACM, the Agency for the Cooperation of
Energy Regulators (ACER), in coordination with National Regulatory Authorities (NRAs)
and following a relevant proposal of all TSOs on the Intraday Cross-Zonal Capacity Pricing
methodology (IDCZCP) by all TSOs, has approved (Decision 01/2019 of 24th of January
2019 on Establishing a Single Methodology for Pricing Intraday Cross-Zonal Capacity) the
implementation of three pan-European intraday auctions (IDAs) to price cross-zonal
capacity, complementing the existing continuous trading system in the Single Intraday
Coupling (SIDC).

O Intraday Auctions were officially implemented across Europe on 13th June 2024, forming a
key part of the SIDC market mechanism, under the NTC allocation constraints option.
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Flow base in IDAs: AM amendment

O Recital (7) of the whereas section of CACM defines "..two permissible approaches when
calculating cross-zonal capacity: flow-based or based on coordinated net transmission
capacity. The flow-based approach should be used as a primary approach for day-ahead and
intraday capacity calculation where cross-zonal capacity between bidding zones is highly
interdependent. The flow-based approach should only be introduced after market
participants have been consulted and given sufficient preparation time to allow for a smooth
transition...”.

O Considering the existing implementation of flow-based allocation in the Core and Nordic
Regions for Single Day-Ahead Coupling (SDAC), the NEMOs and the TSOs are
implementing flow-based allocation method, at the same Regions as for SDAC, also for
the IDAs.

O The NEMOs, in cooperation with TSOs, are consulting a minimum set of adjustments in

the timing of the IDAs process as currently included in the Algorithm Methodology (AM).
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Flow base in IDAs: AM amendment

O Paragraph 19 of Article 5 and paragraph 12 of Article 6 of the AM provides for the
requirements relevant to timings before and after the deadline for bid submissions (Gate
Closure Time, GCT) of each IDA

X AM, Article 5, Paragraph 19
19. In order to accommodate IDAs, the cross-zonal capacity allocation within the continuous SIDC shall be
suspended for a limited period during which the cross-zonal capacities shall not be allocated through the
continuous SIDC. This period for suspension shall not be longer than 40 minutes and shall consist of:
(a)The suspension before the deadline for bid submissions of each IDA. This suspension shall not be longer
than 20 minutes and allow maximum of 5 minutes for recalculating and/or updating cross-zonal capacities,
which shall be published no later than 15 minutes before the deadline for bid submissions for each IDA as
specified in the single Methodology for pricing intraday cross-zonal capacity adopted in accordance with
Article 55 of the CACM Regulation.
(b)The suspension after the deadline for bid submissions of each IDA, which shall not be longer than 25 26
minutes and allow for the calculation of auction results, verification of results and the recalculation and/or

update of cross-zonal capacities for the continuous SIDC.
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Flow base in IDAs: AM amendment

O Paragraph 19 of Article 5 and paragraph 12 of Article 6 of the AM provides for the
requirements relevant to timings before and after the deadline for bid submissions (Gate
Closure Time, GCT) of each IDA

“ AM, Article 6, Paragraph 12
12. Under normal operations, all NEMOs performing the MCO functions shall provide:
a) allTSOs, all coordinated capacity calculators and all NEMOs with the results of the IDA referred to in
1(a),(b),(c) and (d) above; and
b) all NEMOs with the results specified in paragraph 1 above, in due time to allow at least 25 36 minutes of
cross-zonal continuous trading for any given MTU after the publication of the auction results as set out in
the Methodology for pricing intraday cross-zonal capacity.
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Timing and regulatory requirements adjustment as impact of FB in IDAs (1/7)

Normal day timing
» Current timings for IDA process in PMB as defined in the SCF are configured in a way that:

6 minutes are considered for the submission of the OBK from NEMOs to PMB. Analysis run from Production might
show if there's room for optimizing this time. @TSOs & NEMOs could perform such analysis

7 minutes are considered as normal time duration for the calculation (this still requires to be proven in simulations
that sufficient for FB)

1 minute is the time configured for reading the output from the calculation (minimum possible, since only integers
are accepted)

1 minute for the sharing of the results among NEMOs (minimum possible, since only integers are accepted)

« ATC t??l(_ttra)ction time is assumed to consume 6,5 minute (subject to assumptions below especially on XBID performance
capability

0,5 minute to receive IDA results from NEMOs to XBID, XBID validate them, generate corresponding TSOs files and
deliver them to TSOs

5,5 minutes regional TSOs extraction process. Testing experience could provide more confidence in confirming or
shortening this timing

0,5 minute to deliver updated NTCs (AACs) to XBID and XBID to process them
« Assumption on process where NEMOs deliver the IDA results prior global preliminary validation performed
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Timing and regulatory requirements adjustment as impact of FB in IDAs (2/7)

Timing
Order Book submission (GCT+6)

Time limit = calculation time

Reading and sharing of the results.

Regional TSOs extraction processes

Room for improvement Yes/No

Yes. If statistics from PROD and test show some
efficiency, we could move the deadline and
anticipating it from GCT+6

No. We do not recommend to shorten the
calculation time, considering that the time is
already limited and the introduction of FB
objectively introduced more complexity to the
problem Euphemia solves

No. There are technical limitations at PMB level that
are not allowing to define such parameters as
fractions.

Yes. Testing experience could provide more
confidence in confirming or shortening this timing
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Timing and regulatory requirements adjustment as impact of FB in IDAs (3/7)

Normal day timing
» Proposed modifications of the regulatory framework and configuration

« To keep the overall disruption of XBID continuous trading lasting if feasible 40 mins, it is foreseen to

extend the time after IDA GCT & but the time prior IDA GCT when the continuous trading is halted will
be reduced

= Methodology for the price coupling algorithm, the continuous trading matching algorithm and the intraday auction
algorithm, Article 5.19 (b)

The suspension after the deadline for bid submissions of each IDA, which shall not be longer than 26 25 minutes and
allow for the calculation of auction results, verification of results and the recalculation and/or update of cross-zonal
capacities for the continuous SIDC.

= Foreseen configuration change
“IDA Halt from” will be changed from GCT-20 to GCT-18
“IDA Halt to” will be changed from GCT+20 to GCT+22
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Timing and regulatory requirements adjustment as impact of FB in IDAs (4/7)

Non-Normal Day timings
IDA results delivered shortly before the GCT+27

= Example: IDA2 regular process 21:40 — 22:20, at the latest 22:30 cross-zonal continuous trading must resume to
allow the trading of contract 00:00-01:00 as under 60min MTU the cross-zonal trading is stopped at 23:00.

= Assuming the ATC-E process time 6,5 minutes and considering the results would be delivered a 1 second before
the current automatic cancellation deadline the IDA process would be completed ca at GCT+33,5. NEMOs and
TSOs discussed if to move the automatic cancellation deadline to earlier time or to suggest modification of the
regulatory requirements especially having in mind that (a) shortening of the time for backup processes will increase
risk and frequency of the IDA cancellations and (b) change of IDCZC GCT time to 30 minutes prior delivery which is
under implementation will ensure that the requirement of 30 minutes of continuous trading after IDA will be
fulfilled in the future even with extended backup process timeline, if implemented along all borders by the moment
FB goes live in IDA.
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Timing and regulatory requirements adjustment as impact of FB in IDAs (5/7)

IDA results delivered shortly before the GCT+27
» Proposed modifications of the regulatory framework
= Methodology for the price coupling algorithm, the continuous trading matching algorithm and the intraday auction
algorithm, Article 6.12

Under normal operations, all NEMOs performing the MCO functions shall provide (i) all TSOs, all coordinated
capacity calculators and all NEMOs with the results of the IDA referred to in paragraph 1(a),(b),(c) and (d) above; and
(ii) all NEMOQOs with the results specified in paragraph 1 above, in due time to allow at least 36 25 minutes of cross-
zonal continuous trading for any given MTU after the publication of the auction results as set out in the Methodology
for pricing intraday cross-zonal capacity.

» Configuration remains without change
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Timing and regulatory requirements adjustment as impact of FB in IDAs (6/7)

Normal Day IDA in NTC

OBKto Calculation Results are
Halt ICs 1st CZC 2nd CZC OBK close PMB finishes shared to ICs reopen
I NEMOs
| I
GCT-20 GCT-15 GCT-5 GCT GCT+6 GCT+13 GCT+15 GCT+20
40 mins
Normal Day IDA in FB
OBKto  Calculation Results are
Halt ICs 1st CZC 2nd CZC OBK close PMB finishes shared to ICs reopen
]
| I
GCT-18 GCT-15 GCT-5 GCT GCT+6 GCT+13 GCT+15 GCT+22
40 mins
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Timing and regulatory requirements adjustment as impact of FB in IDAs (7/7)

Non-Normal Day IDA in NTC

IDA
APD cancelled if IDA cancelled if
Halt ICs 1st CZC 2nd CZC OBK close deadline no results negative GFC
— [ )
GCT-20 GCT-15 GCT-5 GCT GCT+12 GCT+27 GCT+30
50 mins
Non-Normal Day IDA in FB DA
APD cancelled if IDA cancelled if
Halt ICs 1st CZC 2nd CZC OBK close deadline no results negative GFC
| [—
GCT-18 GCT-15 GCT-5 GCT GCT+12 GCT+27 GCT+33.5
51.5 mins
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Q&A Session

11:30 — 11:45

Answers to the anonymized questions of the
WS will be published at the NC Website page
for the Public Consultation

* Questions are posted @

the Q&A Panel

» Type your question in the

compose box

» Select: Send
* You can select “Post as

anonymous”

» The event moderator will

review and publish the
question.

Live event Q&A ©

(Will we be able to demo prior to launch? }
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On-going Public Consultation process and next steps

Start up of
Feedback collected by the NC Secretariat (secretariat@nemo-committee.eu)

End of Public Consultation: 12/06
Results processing: end of June
All PCresults, includingWS Q&A document and recording will be published

Final NEMOs proposals
Submission of final proposals @ ACER: mid July 2026
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