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opcom Romanian gas and electricity market operator

Day-Ahead Market - October 2019

Number of registered participants on Day Ahead Market: 380

Number of active market participants [participants/month]: 287
Average number of active market participants [participants/day]: 260
Average price (arithmetic mean) [euro/MWh]: 57.36

Average price (weighted mean) [euro/MWh]: 59.47

Total traded volume [MWh]: 1,975,653.3

Average traded volume [MWh/h]: 2,651.9

DAM Share of forecasted net consumption [%]: 42.47

Value [mil. euro]: 117.50

. Total Traded Average Traded DAM Share Average Price Value gf
Period Volume Volume (%] [euro/MWh] Transactions
[MWh] [MWh/h] ° [euro]
October 2018 1,966,823.6 2,640.0 42.30% 61.67 122,963,665.02
October 2019 1,975,653.3 2,651.9 42.47% 57.36 117,499,230.85
Variation & +0.45% | +0.45% | +0.42%|¥ -6.98% ¥ -4.44%
. Total Traded Average Traded DAM Share Average Price Value of
Period Volume Volume [%] [euro/MWh] Transactions [euro]
[MWh] [MWh/h] °
September 2019 1,846,348.3 2,564.4 42.27% 60.64 117,438,812.48
October 2019 1,975,653.3 2,651.9 42.47% 57.36 117,499,230.85
Variation & +7.00% | +3.41% | +0.48% ¥ -5.41% |4 +0.05%

Intraday Market - October 2019

Number of registered participants on IDM: 147

Number of active market participants [participants/month]: 67
Average price (weighted mean) [euro/MWh]: 28.12

Total traded volume [MWh]: 24,203.180

Average traded volume [MWh/h]: 32.487

IDM Share of forecasted net consumption [%]: 0.52

Value [mil. euro]: 0.68

Centralized Market for Bilateral Contracts - October 2019
Extended Auctions Mechanism — CMBC - EA

Number of registered participants on CMBC-EA: 266
Number of active market participants [participants/month]: 33

Bilateral Contracts Traded in October:

e Number: 20

« Total traded volume [MWh]: 284,380.160

» Average price (weighted mean) [euro/MWh]: 64.66
¢ Value [mil. euro]: 18.39

Bilateral Contracts with Delivery in October:

e Number: 357

e Total traded volume [MWh]: 1,686,409.770

» Market Share of forecasted net consumption [%]: 36.26
» Average price (weighted mean) [euro/MWh]: 50.39

* Value [mil. euro]: 84.97




Continuous Negotiation mechanism

Number of registered participants on CMBC-CN: 190
Number of active market participants [participants/month]: 69

Standard Contracts traded in October:

¢ Number of forward contracts: 4,470

e Total traded volume [MWh]: 967,069

 Average price (weighted mean) [euro/MWh]: 62.23
¢ Value [mil. euro]: 60.18

Standard Contracts with Delivery in October:

e Number of forward contracts: 4,579

e Total traded volume [MWh]: 1,397,401

* Market Share of forecasted net consumption [%]: 30.04
* Average price (weighted mean) [euro/MWh]: 50.16

¢ Value [mil. euro]: 70.09

Centralized Market with double continuous negotiation for Electricity Bilateral Contracts
- October 2019

Number of registered participants on CM-OTC: 100
Number of active market participants [participants/month]: 51

Bilateral Contracts Traded in October:

* Number of market participants with concluded trades [participants/month]:47
e Total traded volume [MWh]: 2,493,678

* Average price (weighted mean) [euro/MWh]: 62.90

¢ Value [mil. euro]: 156.86

Bilateral Contracts with Delivery in October:

* Number of market participants with concluded trades [participants/month]: 57
 Total traded volume [MWh]: 2,384,480

» Market Share of forecasted net consumption [%]: 51.26

» Average price (weighted mean) [euro/MWh]: 54.85

e Value [mil. euro]: 130.79

Centralized Market for Universal Service - October 2019

Number of registered participants on CMUS: 23
Number of active market participants [participants/month]: 2

Contracts Traded in October:

e Number: 0

e Total traded volume [MWh]: O

» Average price (weighted mean) [euro/MWh]: -
¢ Value [mil. euro]: 0.00

Contracts with Delivery in October:

e Number: 0

e Total traded volume [MWh]: 0

» Market Share of forecasted net consumption [%]: 0.00
» Average price (weighted mean) [euro/MWh]: -

¢ Value [mil. euro]: 0.00




Centralized Market for Electricity from Renewable Energy Sources Supported by Green Certificates
- October 2019

Number of registered participants on CME-RES-GC: 41
Number of active market participants [participants/month]: 18
Contracts Traded in October:

e Number: 12

Electricity:

e Total traded volume [MWh]: 23,688

¢ Average price (weighted mean) [euro/MWh]: 54.32
« Value [mil. euro]: 1.29

Green Certificates:
e Number: 61,680
« Average price (weighted mean) [euro/certificate]: 29.40

Green Certificates Market - October 2019
Number of registered participants on Green Certificates Market: 950

Green Certificates anonymous Centralized Spot Market
Number of active market participants [participants/month]: 221

Green Certificates traded in October:
e Number: 1,079,286
¢ Average price (weighted mean) [euro/certificate]: 29.40

Green Certificates anonymous Centralized Term Market
Number of active market participants [participants/month]: 77

Green Certificates traded in October:
e Number: 36,700
* Average price (weighted mean) [euro/certificate]: 29.40

Day Ahead Market for Natural Gas - October 2019

Number of registered participants on DAM-NG: 31

Number of active market participants [participants/month]: 1
Average price (weighted mean) [lei/MWh]: -

Total traded volume [MWh]: 0

Value [mil. lei]:  0.00

Centralised Market for Natural Gas - Trading Mechanism PCGN-LN - October 2019

Number of registered participants on PCGN-LN: 32
Number of active market participants [participants/month]: 11

Standard Contracts traded in October:

e Total traded volume [MWh]: 4,119,550

« Average price (weighted mean) [lei/MWh]: 105.95
¢ Value [mil. lei]l: 436.47

Standard Contracts with Delivery in October:

e Total traded volume [MWh]:  2,482,1

¢ Average price (weighted mean) [lei/MWh]: 111.22
¢ Value [mil. lei]l: 276.07

For more information about the Power Market results of the analyzed month, the reader is referred to OPCOM website: WWW.0Opcom.ro



http://www.opcom.ro/

Day Ahead Market Prices (euro/MWh) October 2019

Base (1-24) Peak (9-20) Off-Peak (1-8, 21-24)

57.36 v -5.41%| 66.30 v -3.88%| 48.44 v -7.39%
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Figure 1: Daily DAM price development (base, peak and off-peak)

Day Ahead Market October 2019

Traded Volume [MWh] Market Share [%]

1,975,653.3 A +7.00% 42.47
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Figure 2: Daily DAM price development (base, peak and off-peak)

DAM Prices - 4MMC Coupling Results October 2019
RO HU SK cz

Average Price (euro/MWh) 57.36 56.98 41.87 38.73
Minimum Hourly Price (euro/MWh) 17.59 17.59 9.00 9.00

Maximum Hourly Price (euro/MWh) 128.89 126.22 74.50 74.50

Utilisation Rate of ATC for DAM — 4MMC Coupling Results October 2019

RO->HU HU->RO HU->SK SK->HU SK->CZ CZ->SK

ATC for DAM (MWh) 338,115.0 468,285.0 888,610.0 704,490.0 1,293,286.0 1,130,314.0

DAM Cross Border Flow (MWh) 43,605.8 140,388.1 168.6 695,030.9 169.7 898,632.0

Utilisation Rate of ATC for DAM (%) 12.90% 29.98% 0.02% 98.66% 0.01% 79.50%
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Figure 3: Daily DAM Traded Volume Development — 4MMC Coupling Results




Centralized Market for Electricity Bilateral Contracts (CMBC-EA and CMBC-CN)
October 2019
Delivery Volume [MWAh] Market Share [%]
3,083,810 A +4.63% 66.30
Centralized Market with double continuous negotiation for Electricity Bilateral Contracts
October 2019
Delivery Volume [MWHh] Market Share [%]
2,384,480 A& +8.42% 51.26
MWh
10,000,000 -
9,000,000 -
8,000,000 - I I
7,000,000 - I I I I I I I I I
6,000,000 - I I

5,000,000
4,000,000

3,000,000

2,000,000
1,000,000

O 4
) & O QO O O D D O S
NN '\/ N NN '\/ N v 'l/ 0

& NS o“‘“ W W &* s\>° & v\>°’ eé’ & S \t@* s\>° » \9 i "

Volume CMBC until dec.2014 = Volume DAM = Volume CM-OTC Volume CMBC-EA = Volume CMBC-CN

Figure 4: Monthly development for DAM transactions and deliveries according to contracts concluded on centralized market for bilateral contracts
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Figure 5: Monthly development for DAM average price and average price for deliveries according to concluded bilateral contracts

Green Certificates anonymous Centralized Spot Market October 2019
Number of Green Certificates Price* [euro/certificate]

1,079,286 4 +1158.85% 29.40
Green Certificates anonymous Centralized Term Market October 2019
Number of Green Certificates Price* [euro/certificate]

36,700 A& +109.81% 29.40

*The price in Romanian currency was converted to euro using the average exchange rate for the last month of the previous year published by National Bank of Romania (NBR). This reference
exchange rate respects the provisions of the Law 220/27.10.2008, with further amendments and additions.
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