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@ Click here to watch the recording of this session

EPEX SPOT Webinar
22 May 2025



https://attendee.gotowebinar.com/recording/6603583721005234778

Confidentiality disclaimer

All information disclosed during this webinar is strictly confidential and cannot be shared with any
third party without the prior authorisation of EPEX SPOT.

2 22/05/2025 ©EPEXSPOT 2025 - Confidential ) epexspot




22/05/2025

©EPEXSPOT 2025 -
Confidential

01

02

03

04

05

MATS go-live date and planning
Feature spotlight

 Upcoming release - Trading limits
Client certificate principles (reminder)

API Conformance testing campaign

Q&A



Your panelists

22/05/2025

©EPEXSPOT 2025 - Confidential

Marko BEZBRADICA
MATS Project Manager

Jyothi JOSE
API CS Specialist

Also

Audrey GIFFARD
Senior Marketing Manager
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MATS Planning

MATS SIMU ENVIRONMENT
FrRoOM 18 NOVEMBER

SVPX MATS EPEX MATS
MATS SIMU RELEASES GO-LIVE GO-LIVE
28 AUGUST 2025 09 SEPTEMBER 2025
RELEASE #1 RELEASE #2 RELEASE #3 RELEASE #4
27 FEB 2025 06 MAY 2025 30 JUN 2025 30 JuL 2025

15MTU SDAC

GO-LIVE
30 September 2025

Officially shifted

MATS SIMU2 ENVIRONMENT — 15MTU SDAC CONFIGURATION

FROM 03 APRIL @

Auction trading in ETS Auction trading in MATS
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MATS Roadmap

The road towards delivery of MATS Go-live (subject to successful testing)

First week of April
2025 WE ARE HERE
15MTU SDAC

SIMU Opening SIS GO-LIVE
18 Nov 2024

f N\ ( A
27 Feb 2025 6 May 2025 30 June 2025 30 July 2025*

Initial release Release #1 Release #2 Release #3 Release #4 Production

Connection 1FA Result status » Technical enhancements  Trading limits * Future-to-
Retrieval of configuration Fixes of SIMU issues (update of IP address) Spot 28 August 2025
and permission APl and GUI « Connection (1FA) + 2FA feature (SvPX)
Linear, block, and scalable improvements changes
complex orders PUSH API: Auction * Web Client: Result 9th September 2025
Private and public results Session updates notifications (EPEX)

with Trade report Market results file

PUSH API: Order (CSV)
modification updates

* Release dates to be further confirmed
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MATS Go-live readiness planning

FREEZE
MATS SIMU ENVIRONMENT 1ST AUGUST
EPEX MATS
GO-LIVE
09 SEPTEMBER 2025

CERTIFICATE ISSUING | PROD OPENING
11 AuGgusT 2025 | 26 AuGuUsT 2025

|
— ETS USERS UPDATES: — |
. 26 MAY — 15 JuL . O

PROD OPENING
14 AuGusT 2025

CERTIFICATE ISSUING
28 JuLy 2025

SVPX MATS

GO-LIVE
28 AUGUST 2025

Auction trading in ETS Auction trading in MATS
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MATS — Trading Limits

Upcoming Release
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Why have financial trading limits?

« Trading limits are introduced in order to protect Clearing Members (CM) against the case that one of their customers
exceeds their security margin.

* The objective is therefore to monitor the financial exposure of submitted orders:
» to avoid members overexposure
» to limit financial risks

« Trading limits can hence be considered as a safeguard against errors at the submission of order or possibly evil
intention.

* CM had asked for the implementation of a tool which would allow them to better manage the default risk of Non-Clearing
Members (NCM) beyond the usual one-day credit risk.

 In addition, trading limits lower the entry barrier for new clients that could otherwise not be admitted due to the lack of
effective pre-trade limits.
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What'’s new regarding the trading limits?

* New designs,

 New API resources,

* One process simplification: Each settlement member will be limited to a single settlement currency.
» Multiple trading limits may still be defined, but all must be in the same settlement currency,

» If trading limits in different currencies are required (e.g., one in GBP and another in EUR), a
separate settlement member account must be set up with both EPEX and ECC

) epexspot
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Trading limits monitoring in MATS (1/5)
Quick view

mats © Order management S limit Trading limit » epexspot

(B) Current Exposure =

: submitted orders Exposure

18 June 2025 ition date view

GB-IDA2 PWR-SEM-GB-D 09:00 CET/CEST e Results published View indexes
GB PWR-GB-D+1 10:20 CET/CEST ® Results published View indexes
CH PWR-CH-D+1 11:00 CET/CEST * OBK closed

CORE PWR-MRC-D+1 12:00 CET/CEST » OBK open

NORDIC PWR-MRC-D+1 12:00 CET/CEST ¢ OBK open

30-call-GB PWR-30-call-GB-D+1 16:30 CET/CEST » OBK open

GB-IDA1 PWR-SEM-GB-D+1 18:30 CET/CEST » OBK open
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View my results

& Activity log 11:28:36 CET

Exposure
Current
Initial

Currency
SM
TLID

8 12
24 8
0 2
8 8
16 16
0 0

(C) Current Value of the TL = (A) Max

exposure — (B) Current Exposure

4.000.000
20.000.000
24.000.000

EUR
SM4291
TL32

Delivery date: 18 June

Delivery date: 18 June
Delivery date: 18 June
Delivery date: 18 June
Delivery date: 18 June
Delivery date: 18 June

(A) Initial Value of the TL =

agreed with CM Max exposure

) epexspot



Trading limits monitoring in MATS (2/5)
Details view

Trading Limits
details

13

Trading limit

PART1_SM ID10

Settlement member

$ FTS limit Trading limit » epexspot

(B) Current Exposure =

submitted orders Exposure

® Activity log

Currency
EUR

Linear

1,007,999

18,000,192
2,3726

1,007,999

11:28:36 CET

. (C) Current Value of the TL = (A) Max

17 June 2025 exposure — (B) Current Exposure

Available

€ 180,000,000

Initial value

€ 200,000,000 \
Creator

Other (A) Initial Value of the TL =

agreed with CM Max exposure

Block Sc. complex
288 1,007,999
421 8,000,192

2,3726
288 2,531,830
288 1,007,999

Usage of the TL.: exposure per bidding

level — portfolio combination

PART1_SM ® Exposure
LD € 20,000,000
ID10 =
Status
» Created Min realistic price Max realistic price
€ 18,000,000 € 22,000,000
Account
PRTEX
Version Exchange
ccp 1 EPEX
ECC
Begin date Usage Realistic Min/Max prices
04/05/2025 H
103t . ional
Participant
End date
04/05/2027 TPS Ei% GB-IDA2 TO1
Bidding level TPS B8 GB-IDA2 TO1
11 FR-RTE TP6 2% GB-IDA2 TO1
= NL-TENNETNL TP5 5% GB-IDA2 T02
11 BE-ELIA TPS Bl BESELIA T01
= AT-APG
= NL-TENNETNL-15min
22/05/2025 ©EPEXSPOT 2025 - Confidential
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Trading limits monitoring in MATS (3/5)
Overview

mats Order managemen ® FTS limit i Trading limit »epexspot Activity log 11:28:36 CET

Trading Limits
research filters

Trading limit

Overview

14

——
PART| ey TL 1D ] Account Q
PART1_SM ID10 PRTEX
PART1_SM D254 PRTEX
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(C) Current Value of the TL = (A) Max

exposure — (B) Current Exposure

Begin date End date Exposure Current

04/05/2025 04/05/2027 € 4,000,000 = € 20,000,000

04/05/2025 04/05/2027 € 20,000,000 — € 4,000,000
B rrent Ex re =

submitted orders Exposure

Show inactive

Initial

24,000,000

24,000,000

(A) Initial Value of the TL =

agreed with CM Max exposure

) epexspot




Trading limits monitoring in MATS (4/5)
Order submission: positive check

All orders In the system e ey e g .
y An initial value for trade limit is defined for each

Exposure 0 delivery day and is decreased by the exposure
Current 20.000.000 of submitted linear orders and block orders...
|nitiat 20.000.000

Currency EUR i

Only one limit cover the portfolio for the SM4291
bidding level.... D TL3?2

Limit initial value: 20 M€

Limit current value: 20 M€ 2 Order
Exposure: 0.00€ accepted and
active

All orders in the system

new order entered in MATS is checked for
compliance against all Financial Limits.

...and the value of this limit has been impacted by
the inserted order

Limit initial value: 20 M€

Limit current value: 19,600,000.00 €

Exposure: 400,000.00 €
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Trading limits monitoring in MATS (5/5)
Order submission: negative check

...the following message is displayed to indicate submission rejection:
, “ NB: in case a batch of orders is submitted, and one of the order does

not comply with a TL, then the whole submission batch is rejected.

-

@ Trading limit breached for the Portfolio: PART-TO1, Bidding Level: FR-RTE and Duration: 15min.
Order submission is rejected

Linear order -500

4,000

4.0 a.0

4.0 4.0

4.0 4.0

1 FR-RTE

4.0 4.0
2.0 2.0

PART-TO1

-2.0 -2.0

15m -2.0 -2.0

-2.0 -2.0

§ FR-RTE
PART-TO1

15m

4.0

100

I, Export order - &
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MATS API — Trading
Limits
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Trading Limit | GET API Resources (NEW)

APl resource Mandatory
query param

Retrieve Trading Limits /api/trading-limits clearing-date
Retrieve Trading Limit /apiltrading-limits/{mainld} clearing-date
Information
Retrieve Trading Limit /api/trading-limits/{mainld}/usages clearing-date
Usages

18 22/05/2025 ©EPEXSPOT 2025 - Confidential

Allows the user to retrieve the list of trading limits and
the corresponding details (such as initial value,
exposure, min realistic price, max realistic price etc) for a
given clearing date

Allows the user to retrieve the details (such as initial
value, exposure, min realistic price, max realistic price
etc) of a specific trading limit using the mainld for a given
clearing date

Allows the user to retrieve the trading limit usage details
(such as exposure) for a given trading limit using the
main id for a given clearing date

) epexspot



Trading Limits | GET APl Responses Example

Retrieve Trading Limits — Collection of trading limits

{
" data": [
{
"mainId": ,
"version": 1,
"clearingDate™: "2025-05-21",
"exchangeName": "EPEX",
"centralCounterParty™: "CCP",
"currency": "EUR",
"status": "Created",
"creator": "CCP",
"beginDate": "2024-01-01",
"endDate": null,
"value": ,
"currentValue": ,
"exposure": ’
"realisticMinPrice": 0O,
"realisticMaxPrice": ,
"settlementMembers": [

{
"settlementMemberName" : "COMPANY_SM"

19 22/05/2025 ©OEPEXSPOT 2025 - Confidential

Retrieve Trading Limit Information — Single trading limit

{
" data": {
~ "mainId": ,
"yersion": 1,
"clearingDate": "2025-05-21",
"exchangeName": "EPEX",
"centralCounterbParty": "CCP",
"currency": "EUR",
"status": "Created",
"creator": "CCP",
"beginbate": "2024-01-01",
"endDate": null,
"value": ,
"currentValue™: ’
"exposure": ’
"realisticMinPrice": 0O,
"realisticMaxPrice": ,
"settlementMembers": [
{
"settlementMemberName™: "COMPANY SM"
}

Retrieve Trading Limit Usages — Collection of trading limit

usages
" data": [
{
"mainId": ,
"clearingDate": "2025-05-21",
"portfolioName": "COMPANY-TO1",
"pbiddingLevelName": "NL-TENNETNL",
"orderType": "LINEAR",

"exposure":

] ) epexspot



MATS Client
Certificate
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2FA — Two-Factor Authentication - Client certificates principles (for MATS SIMU)

N\
‘ ]Ic\ggtr:)c:atory need to use a “Client Certificate” as a second authentication « 1t Factor = user/ password
e 2" Factor = certificate / certif pwd

Mandatory for both APl and Non-API User (web client users) accounts 1k You can re-use your existing valid

{ { ETS API Certificate (applicable in
\
|

' \* MATS SIMU)
Client certificate issued per Client (per Company) e Orask for a new MATS certificate
1 certificate for all users & apps belonging to the same compan . Note: If your ETS API certificate is about
l to expire; Market Ops will contact you

If you are a member at EPEX & Service Exchange(s), then you
need only one certificate

If you are a member at several Serviced Exchange(s), then you
need only one certificate

{
’ Not mandatory to separate Client certificate per APl app

‘ Certificate validity: 2 years
V4
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CSR Creation Rules

The following conditions must be met for the creation of the CSR:

- Only ASCII characters are accepted

- Country Name (2 letter code) :

o Must respect the country of the company (Validated by Operators)

- Organization Name:

o Must meet your company short name

o Please contact Market Operation if you do not remember your company short name, or for API clients use the “name” in the response to aRetrieve Participant
Info request (cf. MATS REST API portal)

- Common Name:

o your Organization Name + “_"+your Exchange +“ "+ environment
= where your Exchange should be EPEX or SVPX
» use EPEX f you are a member at EPEX exchange
» use SVPX if you are a member at any of the Serviced Exchange(s)
» use EPEX if you are a member at both EPEX and any of the Serviced Exchange(s)
= where environment should be Simu or Prod
=  Example:

= COMPANY_EPEX_Simu or COMPANY _SVPX_Simu

= COMPANY_SVPX_Prod or COMPANY_SVPX_Prod
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MATS API apps
Conformance Test
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APl apps Conformance Test Campaign: Started on 13 May 2025 onwards

Since Mid-April: Simu Apps behavior monitoring, proactively contacting customers

6 May
2FA in Simu 1

EPEX

13 May Conformance Test Analysis
Conformance tests
execution opening
APl package EPEX SPOT Info (Simu 1)

Go-live
1.5 + Portal (+ 1.6 certif)

29 April Close to GL
(Webinar)
l 3. Get prepared:
@ « Adapt your Login to 2FA/keycloak
w 1. 2FA impact  If required : ask for a certificate
g analysis + Be ToR compliant / Test your app
= v
(72}
= 2. Link to Fill in the API 4. When ready, 6. Your conf 7.Conftest ------ + 8. Receive Prod credentials
O ; register for a Conf test test da results .
- App Information form . y Passed
& A (dedicated form) : » Passed with a caveat (new conf test post-GL)
=Y | |
A 5. Requested Date confirmation * Failed

8. Failed: app fix required + new conf test before GL
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APl apps Conformance Test: accompany you best towards Production

When can | go through a conformance test?
» Once | have fully tested my APl app (ToR compliant),

> You must be able to connect/log in with 2FA (Keycloak)

} If you use an ISV: conf test only done by the ISV
* |f you have 1 ISV and 1 own app: conf test only for your own app

Protocol: what are the operational steps ?
} Steps:
* Log in with 2FA (when your target auction order book is open)

* App starts: loops and sends requests according to ToR defined
intervals

* Place orders with your app or via another client
* Get results once published
* Logout/ close: behave like in production

} Only steps corresponding to your app scope are mandatory

* E.qg.if your app does not retrieve market results or does not
enable to place any order : skip that part

Y Please consult our Terms of Reference for more details
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Do | need to go through one conf test per exchange?
} No, only for 1 exchange

* If Epex + another exchange — Epex conf test

On which environment will conf tests take place?
}» SIMU1 (2FA login/connect with certificate required)

What are the forms which | need to fill in?

> MATS App & Client information details Form (Mandatory
prerequisite for Conformance Test):
https://forms.office.com/e/iZL1 XaRegh?origin=lprLink

> MATS API Conformance Test Registration Link:
https://forms. office.com/e/tQH6tud0d8?origin=IprLink

) epexspot


https://forms.office.com/e/iZL1XaReqh?origin=lprLink
https://forms.office.com/e/tQH6tud0d8?origin=lprLink

Your material
MATS Overview and updates

Get Started Checklist MATS Fundamentals

MATS & ETS - MATS FAQ MATS API
Changes overview package

Notable changes

MATS
Toolkit

Specifications, ToR

between MATS and sample codes

and ETS

L. MEMO
Semo i« ::3“ upx
yepexspot
@ pex=p SEEPEX Sso
Web client P — mats-
APl Swagger Customer support-svpx
MATS support
P (o] rta I Czr;eﬁrge:izrens(i)\;e @epexspot.com @epexspot.com
MATS web client

https://www.epexspot.com/en/downloads#trading-systems
https://mats.portal.swaggerhub.com/
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MATS GoTo session #8: 3 July 2025

We remain available at:

- mats-support@epexspot.com
- mats-support-svpx@epexspot.com



mailto:mats-support@epexspot.com
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