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1. Varfor infors

intradagauktioner?
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Varfor behovs intradagauktioner?

 Intradag ar justeringsmarknaden dar aktorer kan och skall handla
sig i balans nara leveranstimmen. Givet information nara leverans.

- Intradagauktioner, forbattrar handelsmojligheterna pa
intradagmarknaden.

- Med mer icke planerbar kraftproduktion, vind och sol, sa okar
behovet av justeringar narmare leverans.




CACM Artikel 55

Article 55 Pricing of intraday capacity Algorithm Methodology (AM)

. . B A A d by ACER 2019-01-24
1. Once applied, the single methodology for PFICING pprovedby

intraday cross-zonal capacity deveiopedin

A i
accordance with Article 55(3) shall reflect market congestion and shall be AC L'R

[ ]
based on actual orders.
Annex I
2. Prior to the approval of the single methodology for pricing intraday of the
cross-zonal capacity set out in paragraph 3, TSOs may propose an ACER Decision on the Methodology for pricing intraday cross-zenal capacity

intraday cross-zonal capacity allocation mechanism with reliable pricing
consistent with the requirements of paragraph 1 for approval by the
regulatory authorities of the relevant Member States. This mechanism
shall ensure that the price of intraday cross-zonal capacity is available to
the market participants at the time of matching the orders.

Methodology for pricing intraday cross-zonal capacity

3. By 24 months after the entry into force of this Regulation, all TSOs
shall develop a proposal for a single methodology for pricing intraday

cross-zonal capacity. The proposal shall be subject to consultation in

accordance with Article 12.

24 January 2019

4. No charges, such as imbalance fees or additional fees, shall be
applied to intraday cross-zonal capacity except for the pricing in
accordance with paragraphs 1, 2 and 3.
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Fordelar med auktion

Battre handelsmojlighet jamfort med kontinuerlig handel:
« Rattvisare fordelning av overforingskapacitet. Speciellt vid oppning.

- Pris pa overforingskapacitet (CACM Artikel 55) och
flaskhalsinkomst.

 Likviditeten samlas: Battre prisbildning. Lattare att handla. Storre
sannolikhet att bud matchas.
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IDA:s paverkan?

ID Auktion, IDA, ar “Pay-as-clear”.

ID Kontinuerlig, IDC, ar “Pay-as-bid".

« Forvantan ar att IDA kommer att flytta en del handel fran DA till ID.

. Aven ID kontinuerlig férvantas vaxa nar IDA inférs.

ID = Intraday market
IDC = Intraday continuous
IDA = Intraday auctions
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2. Svenska kraftnats roll
| implementeringen
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Svenska kraftnéts roll i
implementeringen

« Samarbete mellan Europas
systemansvariga (TSO) och
elborser (NEMO).

« Samarbete kring de IT-system som
vi delar i Norden (Nordic RIP).

- Fatal system och processer
uppdaterade for Svenska kraftnat.
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Fore intradagauktioner

Resursallokering Justering
Dagen fore (DA)- Intradag (ID)-
marknaden marknaden
12:00 Fram till 1Th fore leverans R
Auktion Kontinuerlig

A Efterfragan
Pris Utbud
[€/MWh] QHJIL 1
LouER H[”
Volym L 1h] unr,.nl,‘,r_‘_f,,,_,l,ng—[j-ﬂ ;
[MWh/h] : I

>
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Med intradagauktioner (fran 2024-06-13)

Resursallokering Justering
Dagen fore (DA)- Intradag (ID)-
marknaden marknaden
12:00 Fram till 1Th fore leverans R
Auktion Kontinuerlig

A Efterfrdgan
Pris Utbud
[€/MWh] gﬂﬂn '
1 - []
LouER HU’
Volym n 1) Unrr.ﬁﬁ.r.‘.f.._.,Jrnﬁ-[j-H ;
[MWh/h] o —

>
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Tre dagliga IDA

IDA1 IDA2 IDA3
15:00 22:00 10:00
D [0 - 24h] D [0 - 24h] D [12 - 24h]
: I : l : I : Period when orders are
bl ’ 1! submitted to IDA.
[ I (R
1 1 . 1 1
. '] . . '] . I . '] .
14:40 15:20 21:40 22:20 . 09:40 10:20
-00:20  +00:20 |
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IDA kontrakt

Allocation period D (Energy Delivery Day, EDD)

00(01|02|03|04|05|06(07(08(09(10|11|12|13|14|15 (16 (17 [18|19|20| 21|22 |23
01(02(03|04|05|06(07|08|09|10 |11 |12|13|14|15(16 (17 |18 |19 |20|21|22|23|24
L
\
IDA1 IDA2 IDA3
: in each bidding area is always open.
1
14:00  15:00 22:00 10:00

Period when bids are accepted

Trade within bidding area

auction.

IDA1: Gate Closure Time for market parties at D-115:00. Allocated period D [Oh-24h].
IDA2: Gate Closure Time for market parties at D-1 22:00. Allocated period D [Oh-24h]
IDA3: Gate Closure Time for market parties at D 10:00. Allocated period D [12h-24h]

ID Continuous between market areas are closed during IDA.
Capacity can only be reserved for either continuous trading or
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IDA Daily Operational Process

IDA Auction process timing (for any of the three IDAs)

Before IDA the IDC cross-border trading can be

halted no more than 20 minutes

During IDA the IDC cross-border trading can be halted no more

than 20 minutes under normal operation

IDC publishing of updated ATCs and cross
border trading opening no later than T+20

under normal operation
XBID Halt = Joint final
na Gate preliminary | v jigation
on continuous Closure validation — Publication of
cross-border Time Publication of he Final IDA
allocation reliminary IDA the Fina
P Results
results
Publication
of Capacity CZc
to market submission
parties deadline
Network data Ordf’ BOGZ Preliminary
ti creation an . validation
D;P_?gg:n submission Calculation process
20 T-15 T-5 TO T+6 T+13 T+17,5 4 T+20

Continuous cross-zonal allocation of
capacity in XBID halted for relevant MTUs

Latest momentwhen network data can be updated/delivered
to NEMOs (in extraordinary case)

Reopening of cross border trading on XBID
based on ATC (capacity leftovers from IDAs) no
later than T+20 under normal operation
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Flaskhalsinkomster pa IDA

- Flaskhalsinkomster beraknas for varje IDA pa
samma satt som pa DA.

 Det &r separata Flaskhalsinkomster pa DA och pa
de tre IDA.
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Hur fungerar algoritmen IDA?

« Auktionen ar Euphemia algoritmen, samma som i DA.
(Pan-European Hybrid Electricity Market Integration Algorithm)

« Farre komplexa produkter jamfort med Dagen-fore-auktionen for
6kad hastighet. De produkter som anvands i Norden paverkas inte.

« Optimering av Socio Economic Welfare (SEW).

« Se till exempel “Public description”.

. —  SVENSKA
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Oppna med auktion
Stang med kontinuerlig

15:00 ID tidsram 6ppnas med Auktion for rattvis tillgang till kapacitet.

22:00 Auktion narmare leverans.
(Aven patankt som back-up fér DA.)

10.00 Auktion narmare leverans.

Handel for alla leveranstimmar har minst 45 minuters kontinuerlig handel efter sista
auktion. Det ar for att ge basta mojlighet att handla sig i balans pa en kontinuerlig

marknad. . . _ 3
Pa en kontinuerlig marknad har man battre

priskontroll.
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IDA: Grénser och tidsupplésning (MTU)

- BZB on 15 min MTU
- BZB on 30 min MTU
— BZB on 60 min MTU

BZ on 15 min MTU
= BZ on 30 min MTU
BZ on 60 min MTU
Not part of SIDC coupling

AT, BE, BG, FR, DE, NL, SI, SK areas will
have to manage several BZB resolutions
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Risker?

- Ja, det finns risker for go-live. Fa inom Svenska kraftnat men fler pa
olika hall i Europa.

Det ar en Europagemensam go-live. Rumaniens elbors (NEMO) har
flaggat for problem sa att det kan bli go-live utan Rumanien.
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4. Tidplan infor go-live
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Tidplan fram till go-live

05/04: Ad hoc MCSC meeting with go/no-go decision for
trial period & member testing

08/04: Start of member testing
12/04: End of SIT Phase 2
03/05: End of member testing

06/05: Start SIT Phase 3 (if needed, based on SIT Phase
2 results)

17/05: Preliminary MCSC go/no-go decision

29/05: MCSC (Market Coupling Steering Committee)
go/no-go decision

13/06: Go-live
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5. Kort uppdatering om
Nordic Balancing Model
samt 15min
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SE3A (inférd 20 mars 2024)

Begransande kapacitet Begransande kapacitet for
for transitflode export = dst-vast-flode

Virtuellt omrade

Virtuellt omrade

» SE3A har varken produktion eller forbrukning,
dvs Nettoposition = 0.

« All handel NO1 - DK1 passerar igenom SE3A,

dvs utan att passera SE3.
SVENSKA
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Overféringskapacitet pa
intradagmarknaden

Idag

Net Transfer Capacity (NTC). Overbliven kapacitet frén
DA ges till ID.

Fran Flowbased )
Flowbased ar i en ny doman. Overbliven kapacitet fran
DA. Overforing fran Flowbased till NTC (extraction).

Pa sikt
Flowbased-kapaciteter skall inféras pa SIDC i Europa.
Ingen tidplan.
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Nordic Balancing model (NBM) - tidslinje

Ett urval leveranser ur svenskt perspektiv

Idag
Ny svensk
kapacitetsmarknad
for aFRR
Enpris och 1
enposition for
obalanser @ (]
(inford) ®

Ny gemensam nordisk
kapacitetsmarknad for
aFRR

® 5025-Q1
15min DA

2024 Q2
BSP-roll infors

Matforordningen trader i kraft
Rapportering pa 15min

2023-05-22
15 min i balansavrakningen (eSett)
15 min inom budomraden pa ID

2024-04-23

o
2024 Q2 ® 15min ISP och 15min
IDA 60min pa ID
°
0) .
Automatisk mFRR
2023-11-01 EAM

Anslutning till
MARI och PICASSO

NBM: Nordic Balancing Model

aFRR: automatic Frequency Restoration Reserve, automatisk frekvensaterstallningsreserv
mFRR: manual Frequency Restoration Reserve, manuell frekvensaterstallningsreserv

ID: Intradag-marknaden

IDA: Intradag-auktioner

DA: Day ahead, dagen fore-marknaden

BSP: Balance Servive provider, leverantér av balanstjanster

EAM: Energy Activation Market, energiaktiveringsmarknad

MARI: Manually Activated Reserves Initiative, europeisk plattform for utbyte av mFRR-energi
PICASSO: Platform for the International Coordination of Automated Frequency Restoration
and Stable System Operation, europeisk plattform for utbyte av aFRR-energi
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Svenska kraftnat

https://www.svk.se/utveckling /systemansvar--elmarknad/utveckling-av-elmarknaden/
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Start > Utveckling av kraftsystemet > Systemansvar & elmarknad > Utveckling av elmarknaden

Utveckling av elmarknaden

Den svenska elmarknaden star infor stora forandringar kommande ar. Svenska
kraftnat har sammanstallt de viktigaste andringar vi ser kommer att inféras fram
till 2030 i ett framtidsscenario for elmarknaden.

Observera att bilden uppdateras kontinuerligt. Att en milstolpe ar streckad innebér att
tidplanen for milstolpen &r under revision.

Ny tariffstruktur —

2027 !

15 minuters handelsperiod

paintradag-marknaden =
och 15 minuters obalanspris ~
Utbyte av balansenergi pé
| 15 minuters handelsperiod Europeiska plattformar 2026

pé dagenfore-marknaden

44

| Nya balansaktorsroller:
? Forslag om Auktioner B9 och BRP
2025 indelning intradag-
? i clomraden |mariaaten
Trilateral mFRR
kapacitetsmarknad ! | Marginalpris-
Flodesbaserad metod nlng for FCR
Automatiserad nordisk for kapacitetberakning

energiaktiveringsmarknad

(mFRR EAM) —
15 minuters handelsperiod 2024
Balansavrakning pa 15 minuter P4 intradag-marknaden
hos eSett (A0 Atyidrden) inom svenska
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Tack for att ni
lyssnade!
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