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Romanian gas and electricity market operator

Day-Ahead Market - August 2021

earning every day-ahead your frust
stepping forward to the future

Number of registered participants on Day Ahead Market: 366

Number of active market participants [participants/month]: 253
Average number of active market participants [participants/day]: 232
Average price (arithmetic mean) [euro/MWh]: 112.70
Average price (weighted mean) [euro/MWh]: 114.87

Total traded volume [MWh]:
Average traded volume [MWh/h]:
DAM Share of forecasted net consumption [%]:
211.83

Value [mil. euro]:

1,844,116.7
2,478.7

39.33

_ Total Traded Average Traded DAM Share Average Price Value gf
Period Volume Volume Transactions
[MWh] [MWh/h] (%] [euro/MWh] [euro]
August 2020 1,852,589.4 2,490.0 41.45% 37.88 71,121,024.89
August 2021 1,844,116.7 2,478.7 39.33% 112.70 211,831,737.93
Variation -0.46%|¥ -0.46% V¥ -5.11% |4 +197.54% |4 +197.85%
) Total Traded Average Traded DAM Share Average Price Value of
Period Volume Volume [%] [euro/MWh] Transactions [euro]
[MWh] [MWh/h] °
July 2021 1,988,074.8 2,672.1 41.03% 93.84 190,106,942.55
August 2021 1,844,116.7 2,478.7 39.33% 112.70 211,831,737.93
Variation -7.24%|"¥% -7.24%|"¥ -4.16% |4 +20.09% [ +11.43%
Intraday Market - August 2021
Number of registered participants on IDM: 163
Number of active market participants [participants/month]: 93
Average price (weighted mean) [euro/MWh]: 115.36
Total traded volume [MWh]: 96,974.1
Average traded volume [MWh/h]: 130.3
IDM Share of forecasted net consumption [%]: 2.07
Value [mil. euro]: 11.19
Total Traded Average Traded Average price Value of
. DAM Share ’ )
Period Volume Volume %] (weighted mean) Transactions
[MWh] [MWh/h] ° [euro/MWh] [euro]
August 2020 51,707.3 69.5 1.16% 43.13 2,230,234.32
August 2021 96,974.1 130.3 2.07% 115.36 11,187,305.31
Variation +87.54% | +87.54% |4 +78.77% |4 +167.47% |4 +401.62%
. Total Traded Average Traded DAM Share A\{erage price Value of
Period Volume Volume (weighted mean) .
[MWh] [MWh/h] [%] [euro/MWh] Transactions [euro]
July 2021 115,915.9 155.8 2.39% 96.30 11,163,277.04
August 2021 96,974.1 130.3 2.07% 115.36 11,187,305.31
Variation -16.34% (¥ -16.34%|¥ -13.56% |4 +19.79% |& +0.22%




Centralised Market for Bilateral Contracts - August 2021

Extended Auctions Mechanism — CMBC - EA operational until May 8, 2020

Traded Bilateral Contracts with Delivery in August:

e Number: 96

e Total traded volume [MWh]: 427,557.600

» Market Share of forecasted net consumption [%]: 9.12
» Average price (weighted mean) [euro/MWh]: 48.54

* Value [mil. euro]: 20.75

Flexible Extended Auctions Mechanism — CMBC - EA - flex

Number of registered participants on CMBC-EA: 169
Number of active market participants [participants/month]: 37

Bilateral Contracts Traded in August:

e Number: 70

« Total traded volume [MWh]: 2,057,605.000

* Average price (weighted mean) [euro/MWh]: 92.54
e Value [mil. euro]: 190.41

Traded Bilateral Contracts with Delivery in August:

e Number: 332

 Total traded volume [MWh]: 1,327,337.560

o Market Share of forecasted net consumption [%]: 28.31
* Average price (weighted mean) [euro/MWh]: 55.15

e Value [mil. euro]: 73.20

Continuous Negotiation mechanism

Number of registered participants on CMBC-CN: 192
Number of active market participants [participants/month]: 52

Standard Contracts traded in August:

* Number of forward contracts: 1,942

« Total traded volume [MWh]: 415,738.90

» Average price (weighted mean) [euro/MWh]: 95.65
¢ Value [mil. euro]: 39.77

Traded Standard Contracts with Delivery in August:

e Number of forward contracts: 9,686

* Total traded volume [MWh]: 561,527.20

* Market Share of forecasted net consumption [%]: 11.97
» Average price (weighted mean) [euro/MWh]: 59.49

¢ Value [mil. euro]: 33.41

Centralised Market with double continuous negotiation for Electricity Bilateral Contracts
- August 2021

Number of registered participants on CM-OTC: 85
Number of active market participants [participants/month]: 46

Bilateral Contracts Traded in August:

« Total traded volume [MWh]: 2,682,879.0

» Average price (weighted mean) [euro/MWh]: 96.00
¢ Value [mil. euro]: 257.56

Traded Bilateral Contracts with Delivery in August:

« Total traded volume [MWh]: 2,137,632.0

» Market Share of forecasted net consumption [%]: 45.59
» Average price (weighted mean) [euro/MWh]: 62.99

¢ Value [mil. euro]: 134.64




Centralised Market for Universal Service - August 2021

Number of registered participants on CMUS: 16
Number of active market participants [participants/month]: 1

Contracts Traded in August:

e Number: 0

« Total traded volume [MWh]: 0

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

Traded Contracts with Delivery in August:

e Number: 0

» Total traded volume [MWh]: O

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

¢ Value [mil. euro]: 0.00

Centralised Market for Electricity from Renewable Energy Sources Supported by Green Certificates

- August 2021

Number of registered participants on CME-RES-GC: 148
Number of active market participants [participants/month]: 18

Contracts Traded in August:
e Number: 6

Electricity:

e Total traded volume [MWh]: 27,650.0

* Average price (weighted mean) [euro/MWh]: 68.85
« Value [mil. euro]: 1.90

Green Certificates:

e Number: 84,892
 Average price (weighted mean) [euro/certificate]: 29.40

Traded Contracts with Delivery in August:

e Number: 72

Electricity:

e Total traded volume [MWh]: 85,034.0

 Market Share of forecasted net consumption [%]: 1.81
 Average price (weighted mean) [euro/MWh]: 42.31

¢ Value [mil. euro]: 3.60

Green Certificates Market - August 2021
Number of registered participants on Green Certificates Market: 933

Green Certificates anonymous Centralised Spot Market
Number of active market participants [participants/month]: 177

Green Certificates traded in August:
e Number: 35
 Average price (weighted mean) [euro/certificate]: 29.40

Green Certificates anonymous Centralised Term Market

Number of active market participants [participants/month]: 62

Green Certificates traded in August:
e Number: 0
» Average price (weighted mean) [euro/certificate]: -




Day Ahead Market for Natural Gas - August 2021

Number of registered participants on DAM-NG: 26

Number of active market participants [participants/month]: 0
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 - August 2021

Number of registered participants on PCGN-LN: 29
Number of active market participants [participants/month]: 2

Standard Contracts traded in August:

e Total traded volume [MWh]: O

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

Traded Standard Contracts with Delivery in August:

« Total traded volume [MWh]: 24,800

» Average price (weighted mean) [lei/MWh]: 65.50
e Value [mil. lei]: 1.62

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



http://www.opcom.ro/

Day Ahead Market Prices (euro/MWh)

August 2021

Base (1-24)

Peak (9-20)

Off-Peak (1-8, 21-24)
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+20.09%
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Figure 1: Daily DAM price development (base, peak and off-peak)

Day Ahead Market

August 2021

Traded Volume [MWh]

Market Share [%]

1,844,116.7 v -7.24% 39.33
Utilisation Rate of ATC available for DAM — SDAC Coupling Results
August 2021 RO->HU HU->RO
ATC available for DAM (MWh) 352,672.0 601,728.0
DAM Cross Border Flow (MWh) 21,319.2 210,801.4
Utilisation Rate of ATC for DAM (%) 6.05% 35.03%

B Export Cross Border Flow RO->HU [MWh]
® Import Cross Border Flow HU->RO [MWh]

Export ATC available for DAM RO->HU [MWh]
Import ATC available for DAM HU->RO [MWh]
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Figure 4: Daily evolution of available ATC for implicit auctions and of cross border flows coupling results on Hungary border — SDAC coupling

Centralised Market for Electricity Bilateral Contracts (CMBC-EA, CMBC-EA-Flex, CMBC-CN, PCE-ESRE-CV)
August 2021
Traded Volume with Delivery in the analysed month [MWh] Market Share [%]
2,401,456 v -2.33% 51.21
Centralised Market with double continuous negotiation for Electricity Bilateral Contracts
August 2021
Traded Volume with Delivery in the analysed month [MWh] Market Share [%]
2,137,632 v -1.62% 45.59
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Figure 5: Monthly development of traded volumes on DAM and centralised market for bilateral contracts with delivery in the analysed period
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Figure 6: Monthly development of average price on DAM and on centralised market for bilateral contracts

Green Certificates anonymous Centralised Spot Market August 2021
Number of Green Certificates Price* [euro/certificate]

35 ¥ -100.00% 29.40
Green Certificates anonymous Centralised Term Market August 2021
Number of Green Certificates Price* [euro/certificate]

0 - -

*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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