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Market Coupling Steering Committee

This document contains charts on the indicators defined by Methodology for the price coupling algorithm, the continuous trading
matching algorithm and the intraday auction algorithm.

Indicator Description Indicator generation period
Performance Time for the execution  This indicator measures the time between the moment when an Order receives a timestamp fri Monthly
indicators of an Order the system and the moment it is reported by the system as having been executed.

Rate of executed Orders This indicator measures the number of executed Orders divided by a certain amount of ime.  Monthly
Time for the execution  This indicator measures the time between the moment when an aggressor Order receivesa  Monthly
of a Trade timestamp from the system and the moment it is reported by the system as having concluded ¢

Trade.
Rate of executed Trade This indicator measures the number of executed Trades divided by a certain amount of time.  Monthly

Time for the generation This indicator measures the time between the moment the system is triggered to produce #s Pt Monthly
of Post Coupling files Coupling output (after Gate Closure Time) and the moment it sends thisCBagting output.

Time for processing an For each Order Book update, this indicator measures the longest time lapse between the mom Monthly

Order Book update that an Order receives a timestamp from the system and the moment that the system sends th
Order Book update comprising that Order.
Indicators to Total number of This indicator counts the number of available products in the Continuous Trading Matching Monthly
describe the usage Ofs]{e[s[}ec Algorithm, as defined in Shared Order Book
continuous SIDC Total number of daily ~ This indicator counts the total number of submitted Orders on a daily basis Monthly

Ells[elrlialnNel(es [l submitted Orders per

product and per Bidding

Zone

Total daily submitted This indicator measures total submitted Order volume per Bidding Zone Monthly
Order volume per

Bidding Zone
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Indicator to describe
the usage of Explicit
Capacity Allocation
Indicators to describe
the geographical
extension of
continuous SIDC

Indicators to describe
the network
constraints

Indicators on the
evolution of the
number of Matched
Orders of each
contract, and the
corresponding total
volume

a SIDC

Indicator Indicator name Indicator Description
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Indicator generation period

Total number of Explicit This indicator counts on a daily basis the total number changes of-Zooss Capacity, which do na Monthly

Capacity Allocation
request

derive from a Trade in the Shared Order Book.

Total number of NEMOs This indicator counts the number of Member entities as defined in Shared Order Book

Monthly

Total number of Delivery This indicator reports on daily Order Transactions and Trades since the first complete day of tr Monthly

Areas

Total number of Market This indicator counts the number of Market Areas as defined in Capacity Management Module Monthly

Areas

Total number of
Interconnectors

This indicator counts the number of Interconnectors as defined in Capacity Management Modu Monthly

Total number of Bidding This indicator counts the number of Bidding Zone borders as defined in Capacity Management Monthly

Zone borders
Total number of

Constraints on
Interconnector level
Total matched volume

Total matched volumes
¢ hours to delivery

Total number of Trades
per contracts

Total number of Trades
per contract¢ hours to
delivery

module

This indicator counts the occurrences (per DC Interconnector, per year, per MTU) of the consti Monthly
occurrences of Ramping being a limiting one for the available transmission capacities

Aggregated volume of all Trades within the Intraday Market Timeframe, made per contract per Monthly

combination of Bidding Zones

CKA&d AYRAOFG2NI O2dzyia GKS

GNJ RSR @2t dzY-S¥ R ¢ Halfyearly(H1, H2)reported

per combination of Bidding Zones and grouped according to the hours left to delivery and aggr monthly

per month
This indicator counts the total number of Trades and per Bidding Zone
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Indicator Description Indicator generation
period

Indicators on the Total number of Explicit This indicator counts the total number of Explicit Allocations on a daily basis Monthly
evolution of the Capacity Allocations

number of Explicit

Capacity Allocations

Indicators on the VolumeWeighted Average Volumeweighted average price of all Trades per contract per Bidding Zone. Haltyearly(H1, H2),
prices Intraday Prices reported monthly
VolumeWeighted Average Volumeweighted average price of all Trades per contract per Bidding Zone corresponding to the last tradinglalfyearly(H1, H2),
Intraday Pricedast trading hour. reported monthly
hour
Bid-Ask Spread Average bieask spread of the active orders per contract per Bidding Zone, calculated as defined in the al¢ Halfyearly(H1, H2),
monitoring procedures. reported monthly
Indicators on the ATC utilization rate Ratio for each MTU calculated from the Allocated netted Intraday Capacity / offered Intraday capacity for « Monthly
capacities border in both directions

Indicators on Net Net Positions This indicator counts (calculates) the Net Positions for each Bidding Zone per MTU level. Monthly
Positions

2 sIDC 5




Performance indicator

Avg Min Max
Time for the execution of an Order Lower percentile 93% 22 15 146
(milliseconds) Upper percentile 96,5% 35 18 289
dR:;T of executed Orders (number per 23 307 554 18 600 328 27 549 385
Time for the execution of a Trade * - - -
s::::er]uf executed Trade (number per 40 215 65 69 969
Time for the generation of Post-
Coupling files (milliseconds) sz by seuel Toede
Time for processing an Order Book Lower percentile 93% 26 22 34
update {milliseconds) Upper percentile 96 5% 35 27 58
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4 SIDC

* This indicator measures the time between the moment that an order receives a timestamp from the system and the moment that it is reported by the system as executed. As of today, there is no separate
value for the execution of a trade and for execution of an order. The parameter includes together order and trade execution (trades executions are a subset of order executions in the existing reporting.)
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Product name Delivery area

XBID Hour Product

XBID Half Hour Product

XBID Quarter Hour Product

a SIDC

S0HzT, AMP, APG, ELIA, RTE, TNG, TTG, TTN, NO1, NO2, NO3,
NO4, NO5, SE1, SE2, SE3, SE4, FI, DK1, DK2, EE, LT, LV, PSE, PT,
ES, MAVIR, CEPS, TEL, HOPS, ELES, ESO, TERNA, SEPS, ADMIE

S0HzT, AMP, TNG, TTG, ELIA, RTE, TTN

S0HzT, AMP, APG, ESO, ELES, MAVIR, TEL, TNG, TTG, ELIA, TTN,

SEPS, FI1 , SE, DK, HOPS, L BNPBK NO2P .
NO3, NO4, NO5, SE1, SE2, SE3, SE4, FI, DK1, DK2
PT, ES, TERNA
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2. Indicators to describe the usage of continuous SIDC algorithm products
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Daily submitted Orders per Product
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2. Indicators to describe the usage of continuous SIDC algorithm products (4/12)

Total number of orders per product and bidding zone
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m XBID Hour Product B XBID Quarter Hour ProductJ
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2. Indicators to describe the usage of continuous SIDC algorithm products (5/12)

Total number of orders per product and bidding zone

Denmark 1 Belgium Finland Bulgaria Sweden 3 Hungary Denmark 2 Poland

25 000 0001

20 000 000+

15 000 000+

10 000 000+
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5000 000

m XBID Hour Product I XBID Quarter Hour ProductJ
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2. Indicators to describe the usage of continuous SIDC algorithm products (6/12)

Total number of orders per product and bidding zone
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Total number of orders per product and bidding zone
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Total number of orders per product and bidding zone
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2. Indicators to describe the usage of continuous SIDC algorithm products (9/12)

Total number of orders per product and bidding zone
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2. Indicators to describe the usage of continuous SIDC algorithm products (10/12)

Total Order volume per bidding zone
600 000 000
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500 000 000
400 000 000

300 000 000
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Total Order volume per month [MWh]
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2. Indicators to describe the usage of continuous SIDC algorithm products (11/12)

Total Order volume per bidding zone
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2. Indicators to describe the usage of continuous SIDC algorithm products (12/12)
Total Order volume per bidding zone
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Total Explicit allocation requests (No.)
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4. Indicators to describe the geographical extension of continuous SIDC (1/8)
SIDC NEMOs

CROP 24
»epexspot NQRD

-
Fedhupx
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ro

There are 14 NEMOs in SIDC. Some areas have more than one NEMO (MNA - Multi NEMO Area)
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4. Indicators to describe the geographical extension of continuous SIDC (2/8)

SIDC Delivery areas

NOS
ELERING

LITGRID

i

e

There are 53 Delivery areas in SIDC. Denmark, Italy, Norway and Sweden are divided to several delivery areas.
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4. Indicators to describe the geographical extension of continuous SIDC (3/8)

SIDC Interconnectors i Continental Europe
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There are in total 70 interconnectors between Delivery areas in SIDC. g
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4. Indicators to describe the geographical extension of continuous SIDC (4/8)

SIDC Interconnectors - Nordics area
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4. Indicators to describe the geographical extension of continuous SIDC (5/8)

SIDC Interconnectors - Italy
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4. Indicators to describe the geographical extension of continuous SIDC (6/8)

SIDC Market areas and its borders i Continentgl Europe

MA_SE3

MA_SE4
A_DKA1

s -

MA_DK2

g
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There are 34 Market areas and 59 Borders in SIDC.
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4. Indicators to describe the geographical extension of continuous SIDC (7/8)

SIDC Market areas and its borders i Nordics area

NL  pE MA_DK2
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4. Indicators to describe the geographical extension of continuous SIDC (8/8)

SIDC Market areas and its borders i Italy

FR

v
A
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5. Indicators to describe the network constraints
Total number of occurences of Ramping Constraints

294
233
179
163
125
113
76
. .

DE—DK2 DK1—NO2 PL—SE4 DK1—DK2 NO2—NL DK1—NL DK1—SE3 EE—FI DE—NO2 LT—SE4 FI-SE3
Interconnectors

300

250

200

-
<
o

Number of ramping constraints
>
=

5

o

2 SIDC . 28



AMCSC

Market Coupling Steering Committee

[ A [T B I AE
e m—— § LSRR SRR [ e
] ] R A 0 B S 2 o s —
[ e P U L i e ]
L Wb L/g] ]
N 2 2 S A
i ———————sh Y e [} L e M L
7 1Y 71 2 NN | —
LM MLplBhUl ]
O § (Y AV AV 7 A
R 2 N R T VL A e —
T T M TR 1 ) T O e
T T LT B S LT | A
L NI XML BRPXPL
[Lum—eeeeeen | TR MZ - B ot A | e
T F A0 % 16 6 7.8 0 BT
T SV 2 Y
L 17 VAT 224 B P ——
0 . T ) 2 N 0N
T Y 26 2V A 2 6 06 2
N T A T {0 5

- ke Pelleial ]

L R DAY el
L0 4 O 0078 0
T 74U R AR ] R )

O 110 57 X 28 K 2 K A
- 21 2 W AT I

L [ LW s L - A

(N 7Y D011 N N |

L MUZML B BBR

L FUDRIE 20 B

A 110 AT T

L LU AL LU

I 46074 T B T E—

Ll DLOLES 2 AL

AW A" BT

[ M R B o e

) ¥ 87 8 AN D) IY Cam—m

0L U TS
L A D00 T
I\ BT A A

0T 2 VAN 0 T

(Y 7748 AT N S

R0 T A AV

I A JTA A F A

L UL Sa- L 2

0L 000 0 AT T A

(N 0 A AR SR

ATV & WA

L LD LIRS 2R L

Intraday Trade Volume

T TR L —
[N L=l SLB 2 ]
Y R N 2 A—
57 6 LT A S—
S| WL 1 SW N A—
bl PLRY
S WY LY 7 —
S TV 07T —

[ LU ETTATEC
[___SU Yk PUR L
77 R\ A

[ LTEME PUC O
T S ST G A—
[ EX IZXEZULY |
e BT
U e L

1 ETATANE .

1878 WS S .
A S T .

[ JEVEY 777 L
ERASATETAIS N

LA FIRE
[CITTEE TRt T
sYanvya==

I rasT

0
0
n

(=]
(=]
(=]

[}

00N 0N

vuu vuuv
000 000
UUuu Uuu

¥

000 00
VU UV
AN 00
U UV

U
n
O

[}
(=]

25
20
15

5

(yan)

29

SZ-ypaew
oZ-enuer
pZ-lagquianon
pZ-Jaquaidas
yz-hinr

vz -hew
rZ-yaiew
pZ-denuer
£Z-laquanon
gZ-laquiaidas
£Z-hnr
EZ-hRW
£C-Ypiew
£Z-Menuef
ZZ-laquianon
Zz-laquaidag
ae-hnr
zz-he
Za-yey
ZZ-henuef
TZ-laquaropn
TZ-aquaidas
TZ-hint
TZ-hew
TE-yaew
TZ-Menuer

(Z-J12q A0 N

W -aquaidag
0z -Ang

0z -2y
e-yaiew
oZ-enuef
BL-1A0 WA N
glLaqualdas
BL-AINT
GL-ARIN
GL-YaIew

RL-Aenuef

4 SIDC



AMCSC

Market Coupling Steering Committee

NYgqctH2Y0eaOGWHGEqRSEWT Hs Rg6 RUHSYa |l +t HAHD N Yl WOHT JGF

T MWIM M
>0 MWIM M
P& MWIM M
M MWIM M
O MWIM M
= MWIM M

N® MWIM M

e —— e

OO0 Oz ON OM =Zo =ZY =T =ZX =ZP =ZNII ZO0O =Z=Z =ZN =M N® NY NT NX NP NI NO N=Z NN NM o Y T 2 P M e}

1
=z
<

—S M e— 2 NE [ aE 1] G q] I b § 0] YITW b ¥ 2 1] GEFT e 2 1 7 1J GEFT1T |

Pl ease avoid misinterpretation of the |line(s) between @10 naesds subdantally ®wen (n thauseads ef MWhsydnd thehees ne wilimermatchedabetwdered® mbhuweswb.en 1 hour to 30 mi

2 SIDC TS 30




AMCSC

Market Coupling Steering Committee
6. Indicators on the evolution of the number of Matched Orders of each contract, and the

corresponding total volume  (3/8)
Number of Trades per BZ
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6. Indicators on the evolution of the number of Matched Orders of each contract, and the

corresponding total volume  (4/8)

Number of Trades per BZ
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6. Indicators on the evolution of the number of Matched Orders of each contract, and the

corresponding total volume  (5/8)

Number of Trades per BZ
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Number of Trades per hours to delivery
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Number of Trades per hours to delivery
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