Introduction

This document aims to present the block product types on the HUPX Day-ahead and Intraday
Auction Markets and gives a summary and presentation of these block order types.

1. Normal block order (C01)

The Normal block type allows members to submit an order on several combined Contracts of
the same Delivery Day with the All-or None restriction.

2. Linked (child) block order (C02)

A linked block order family is a set of block orders, which have a linked execution constraint. A
linked block order can consist of a parent block order and one or more child block orders.

The child block order has the constraint of a simple block order, but it can only be executed if
the parent block order is executed fully. The block order is a parent block order if the execution
of a child block order directly depends on the execution of this block order.

The parent block order can be accepted even though it is out of the money if globally the linked
block order family is in the money. A child block order with no linked child block order cannot
be accepted if it is out of the money.

A block order is a root of a linked block order family if its execution is not linked to the execution
of a parent block order and if it is the parent of at least one child block order. A root block order
can only be a simple block order.

The number of generations within a linked block orders family is determined by the longest
sequence of child-parent links to reach a root block order within the linked block order family.

The size of a linked block orders family corresponds to the number of block orders which are
grouped in the linked block orders family.

Example 1:

Here we can see a linked block order with 3 generations:

* Generation 1 (green blocks)
o In this Generation, the block type is C01 which means that this is the root
order
o Until the green block is executed none of the child order can be executed.
* Generation 2 (yellow & red blocks)

o red block is a C02 type block (linked block order) and it is also only a child
block order since there are no more linked orders to it

o yellow block is a C02 type block as well, but it is both a child block order and a
parent block order - blue block cannot be executed until yellow block is
executed

* Generation 3 (blue blocks)
o blue block is a C02 type block, and it is only a child block order
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Parameters of the example order
o the linked block family is made of 3 generations
o the linked block family has a size of 4 block orders

o yellow block has 1 child: blue block

Generation 1 Green Block
Generation 2 Yellow Block Red Block
Generation 3 Blue Block

Volume

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19

1. Figure: Visualization of Example 1
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Example 2:

Here we can see a linked block order with 5 generations:

Generation 1 (grey blocks)

o in this Generation, the block type is C01 which means that this is the root
order

o until the grey block is executed none of the child order can be executed.

Generation 2 (green blocks)

o green block is a C02 type block, but it is both a child block order and a parent
block order = yellow & red blocks cannot be executed until green block is
executed

Generation 3 (yellow & red blocks)

o red block is a C02 type block (linked block order) and it is also only a child
block order since there are no more linked orders to it

o yellow block is a C02 type block as well, but it is both a child block order and a
parent block order - purple & blue blocks cannot be executed until yellow block
is executed

Generation 4 (purple & blue blocks)

o blue block is a C02 type block (linked block order) and it is also only a child
block order since there are no more linked orders to it

o purple block is a C02 type block as well, but it is both a child block order and a
parent block order - pink block cannot be executed until purple block is
executed

Generation 5 (pink blocks)

o pink block is a C02 type block (linked block order) and it is also only a child

block order since there are no more linked orders to it
Parameters of the example order

o the linked block family is made of 5 generations

o the linked block family has a size of 7 block orders

o green block has 2 children: yellow and red, yellow has 2 children: purple and
blue and purple has one child: pink



Generation 1 Grey Block
Generation 2 Green Block
Generation 3 Yellow Block Red Block
Generalion 4 Purple Block Blue Block
Genaration § Pink Block
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2. Figure: Visualization of Example 2
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3. Linked (loop) block order (C88)

e 3 families of 2 loop blocks per portfolio and market area
e The 2 blocks of a loop family can encompass the same hours
e Loop block orders are submitted with block code C88
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Auction Date Time Auction Name Defivery Date
3 Decernber 2020 - 14:00 cetfoest Day Ahead 1-14.00 4 December 2020
Side
s rem xcal | oot s JEEERIRENE
Mo srrors
Active Block Bids: 10 G0 min
First Furind: 7090-17-04-14:00 cst/osst
v
100M0M0eIad 01 L.00 SwnfardBd AS1-HAL-AL 1300
100Mosial Co1 L.00 Parent AZi-HAL-AL 1200
10MoMoela: COZ 1030DI00I06280 L.00  im Gen Child  ASi-HAL-AL 1200
10M0M0e1as COZ 1000100006281 L.00  Zed Gen Chid ASi-HAl-A1 10000
~ 100I0MI0EIAL  COL 212 LDD 1@ Eedusie AS1-MAL1-AL 1200
“"‘--._1_.?]0{']0{']06\235 Cod 212 LOD  Zead Ewdusies  AS1-HAL-AL 10000
1{'5[@0&]_0_6\235 CBE 213 LOD 1= Loog ASi-Hai-A1 1200
1000M00006TET| CaE 213 LoD 2ed Loog ASi-HAi-AF 1300
100000 0618E] CBE 213 LoD 3rd Loog ASi-Hai-AL 1500

Characteristics:

38,00
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240,00
238,00
240,00

32,00
50,00

- o 'y
Area Partfalic Duraton E U R
AS1-MAL-AL PS5 &0 min m
Last Farind: F030-17-05-12:00 cet/oest
1rg0 1240 200 1R00 1280 12.DD 1300 1200 12.Dd 1
1xg0 1240 200 1R00 1280 12.DD 1200 1200 12.DD 1
15.00  ii60 100 1000 1180 1100 1600 1100 1100 dbd
1000 1040 000 1000 1000 20,00 10W00 103D B0.DE 3O
1200 1200 1200 1200 1240 1200 1200 1200 1200 1
1200 1049 000 1000 1000 2000 10W00 1030 B0UDE 30K
1zg0 1240 200 100 1280 2D 1200 1200 1200 QL0
1xg0 1340 3,00 1x00 1200 300 1300 1300 1300 13
1500 1540 500 1500 15800 iS00 1500 1500 15D 15

Loop blocks are defined as a set of 2 classic profile blocks (1 sell and 1 buy block) that are

either both accepted, or both rejected.

The market participant defines for each block of the loop family the side, the price, the duration,

the quantities.
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3. Figure: Loop block family consist of a linked buy (A) and sell block (B)

For being executed, the loop family must be globally in the money, which means each block of

the loop family does not necessarily need to be in the money.

Like any other block order type, a loop family can be paradoxically rejected. All the block orders

of the loop family are rejected.
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4. Figure: A set of loop blocks can be both accepted or both rejected

Producer inputs in ETS in order to reflect the parameters:
* Buy block parameters: Volume buy and Price buy

» Sell block parameters: Volume sell and Price sell

4. Exclusive block orders (C04)

An exclusive group of block orders is a set of block orders, in which a maximum of 1 block
order can be executed. An Exclusive block order (C04) is a standard block order, which is
part of an exclusive group block order.

The size is determined based on the number of block orders gathered in the exclusive group.
Example:
Here we can see an exclusive group block order with 4 exclusive block orders:

If one of these block orders is executed the other 3 will not be executed.
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8. Figure Visualization of the Exclusive block example



