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1 Introduction

Two new kinds of block orders will be available on the auction for the day-ahead market: linked block
orders and exclusive group block orders.

The purposes of this document are to describe those block orders, indicate how they can be submitted
in ETS and see their execution status in the several reports.

2 Block order description

2.1 Linked block orders

2.1.1 Definitions

A linked Block Orders family is a set of Block Orders which have together a linked execution
constraint.

A child Block Order has the execution constraints of a simple Block Order, and can be executed only if
the parent Block Order it is linked to, is all executed.

A Block Order is a parent block order if the execution of a child Block Order directly depends on its
own execution. A parent Block Order can be a simple Block Order or a child Block Order.

The parent Block Order can be accepted although it is out of the money if globally the linked Block
Orders 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 Orders 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.

2.1.2 Settings
For each market, following settings are defined:

e Maximum number of generations of a linked block order family

e Maximum number of children for a parent block order

e Maximum number of parents for a child block order

e Maximum size of a linked block order family

e Maximum number of linked block orders families for a (portfolio, market area) combination



energy ‘ a h
business p_< u p X
motion k ’ HUNGARIAN POWER EXCHANGE
‘ 1134 Budapest, Dévai utca 26-28.
Telefon: (+36-1) 304-1090
Fax: (+36-1) 304-1099
Web: www.hupx.hu

2.1.3 Example
Generation 1 pGa';ifr‘f1
Generation 2 : P?Ire1nt :
. i L., e Y
: Child Child
Generation 3 111 A2

We can see that:

¢ The linked block family is made of three generations
e The linked block family has a size of five block orders
e block1 1hasthreechildren:1 1 1,1 1 2,1 1 3

2.2 Exclusive group block orders
2.2.1 Definitions

An exclusive group of Block Orders is a set of Block Orders within which a maximum of one Block
Order can be executed.

An exclusive Block Order is a Block Order which is part of an exclusive group. Such a block Order has
to fulfill the execution constraints of a simple Block Order.

The size of an exclusive group corresponds to the number of Block Orders which are gathered in the
exclusive group.

2.2.2 Settings

For each market, following settings are defined:

e Maximum size of an exclusive group
e Maximum number of exclusive groups for a (portfolio, market area) combination

2.2.3 Example

Block 1 Block 2 Block 3

Let assume that Block 1, Block 2 and Block 3 are regrouped in the same exclusive group.
The exclusive group has a size of three block orders.
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3 Block orders submission in ETS

3.1 ETS Client

3.1.1 Principles for block order submission

For each block order, a block code is defined:

CO01: normal block

CO02: linked block order
CO04: exclusive group block

The root block of a linked block family should contain following information:

Block code = CO1

ID: this is an arbitrary ID set by the user to designate the block order
Price

Quantity for the corresponding hours of the block order

A linked block order should contain following information:

Block code = C02
ID: this is an arbitrary ID set by the user to designate the block order

BlockCodePRM: this field is used to set the parent of the linked block orders; a parent block
order is defined by the arbitrary ID set by the user. Price

Quantity for the corresponding hours of the block order

An exclusive group block order should contain following information:

Block code = C04
ID: this field does not have to be filled

BlockCodePRM: this field is used to define the exclusive group; an arbitrary group ID has to
be set by the user.

Price
Quantity for the corresponding hours of the block order
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Let assume it is desired to send following linked block family:

Generation 1

Green Block
Block type: CO1

Generation 2

Orange Block
Block type: C02

Red Block
Block type: C02

Generation 3

Blue Block
Block type: C02

volume

12 3 456 7 8 91011121314151617 18 19 20 21 22 23 24

hours

Corresponding information has to be entered in ETS (either key in or copy/paste):

block (C01)

Root of the linked
family is a normal

Arbitrary block ID
is set by the user

Blockgé 1D Blmk@d’ﬁment Price. 1 2 3 4 5 6 7 8 910111213 14 1516 17 18 19 20 21 22 23 24

green block 60 510 15 20 20 20 20 15 10 5
COZ 1 orange block 50 510 10 10 5 510 10 10 5
co2 3 1 red block 45 5 55 5
2 . 4 %2 blue block 40 510 10 10 5
Linked block has a Block 4 is linked
€02 block code to block 1
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Once the block orders have been inserted, the block IDs are adapted to ETS ID:

Fie Yiew Fomat Setings Window Help
17/07/2013  HUMRV  PART1.-T01
Shaw side:
@ Showl v
3 10 15 i}
Active Block Bidls (4)
|| bockid | Biockcode | Blockcodesrn | comn ol sl 4] sl sl 7 el e[ w[ w| el w| w[ s ] o[ w]wlx
| W fbok | 0 1400 50 M0 50 40 M0 40 M0 50 100 50
AR 7E ook | @0 60 5000 100 M 50 50100 00 100 50
3] 1490 2 1490233 red bhck 480 0.0 50| 50 50| 50
1 149023 (02 1490234 blue black 40,0 40,0 E0 00 100 00 &0
Sum S0 00 150 W00 00 o0 200 250 20 &0 80 W0 200 150) 100 S50
s |
]
Block Bid Entry
sk | Bockcode |19 | elckCooer [ Gomeri [ e | Toual] 1 o s e[ a[ el o o] uf ] u| wleME] 6] o] ] o] aa
4 cot 1 green bluck 0.0 1400 SO0 00 1500 o0 200 200 IR U -]
e 2|1l orange tock | SO0 0.0 500100 100 0| a0 500 100 100 100 50
@ 31 webac | €0 20 5 50
@ 4z bebox | @1 400 SN
¢
Sirigle Vigw
Edt
Edit Groups
Cancel
Cancel Groups
Yiew Versions

Once the results are published, the execution status of the block orders can be viewed
block view screen:

Bie Uew Famal Sstings widow Hep
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1, After order
submission, block
IDs are adapted to
£7si

2.Incase  linked

block family has to
be modified, select
it Groups'

3.Incase  linked
block family has to
be deleted, select
Cancel Groups’

in ETS client

Debery Day: Area et frea: Participeni: Porffolio: Wik Show side: Stabe:
wwens a|[u || susmy vl PeRT: vl porrttoy o || st = "
3ot | Bedecods | Bockcoderem | Portiio | comment | saws [ aumcr | e | ol o el s| 4| s el 7l m| e ] | wx| aal sl s s
arm ool PORTLT0L | geenblock | Exeoded | LLES ETET 50| 100 50| 00| 00| 00| @0 | 150 100
JE e 40T PARTLTOL  ceengeblock | Exerbed UL 0 500 0| o0 S0 En| | 1
1490735 | CO2 1490233 FARTL-TOL  red black Exeruted | LZ.09 45.0 0.0 5.0 5.0 5.0 5.0
e T PAATLTOL  Bumbleck | Execubed  L0.00 wo oo to| wa| 00| wa| so
PORTL-TIL | Sum 0.0 50 100 150 200 00| zao| 20| 0 S0 50 &0 ;0| zae| i
£ *
Chse
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In the csv market result file which can be downloaded from ETS client, the execution status for linked
block orders is displayed as following:

A B C D E F G H 1 J K L M N (e} P|Q|R | S T u V| w | X Y Z |£
1 Area Portfalio Block Id Block Code BlockCodePfComment  Status av MCP Price HI H2 H3 H4 H5 H6 H7 H8 H9 HI0H11 H12 H13 H14 H15 H16 H17 H
2 HU-MVR PART-TOL 1450234 C02 1490233 orange block Executed 11,24 50 5 10 10 10 5 5 10 10
3 HU-MVR PART-TOL 1450236 C02 1430234 blue block  Executed 10,98 40 5 10 10 10 5
4 HU-MVR PART-TO1 1450233 C02 green block Executed 11,85 60 5 10 15 20 20 20 20 15 10 5
5 HU-MVR PART-TOL 1490235 C02 1490233 red block Executed 12,09 45 5 5 5 5
6 Sum 5 10 15 20 20 20 20 25 25 25 25 20 20 15

3.1.3 Example for exclusive group block orders

Let assume it is desired to send following exclusive group block orders:

Exclusi Green Block Orange Block Blue Block Red Block
XCIUSIVE GrOUP | Biock type: C04 Block type: C04 Block type: C04 Block type: C04

volume

HE

HEN HEEN

HEEE HEEEEE

3 45 6 7 8 9101112131415 16 17 18 19 20 21 22 23 24
hours

[]
]
1 2

Corresponding information has to be entered in ETS (either key in or copy/paste):

Block Code 1D BlockCodePRM Comment Price 1.2 3 4 _5_6_7_8_9.101112.13 14 15 16 17 18 19 20 21 22 23 24

fcoa 1 greenblock 45 5101515 10 5 N

|coa 45 510 15 15 10 5

|coa 40 51015 15 10 5

Ipm\ a1 510151510 §
\

Exclusive group The four block bids belong

hasa C04 block to the same exclusive group

code (same group id)
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Once the block orders have been inserted, the group ID is adapted to ETS group ID:

Fie View Famst Sefing: Window ool 1. After order
18/07/2013 HU-MRV PART1-TO1 submission, exclusive
S group ID is adapted
‘E Shaw Al !
15 20
Active Block Bids (0)
| Bicchid | BlockTode | BlockGoderRM | comment | Frice | Tetal 9] 4| s| & 7| 8] o o] 2| s 4] 15| se| 17] as[ g
1 1400708 Cod 104 grean Hod £ E.D 100 18.0 180 10.0 B0
2 14e07e3 Cod4 108 Pgebbck | 450 &0 50 100 150 150 100 50 2. In case an exclusive
3 1400800 Cod 104 biue bleck. 0.0 800 5.0 0.0 18.0 150 0.0 B0
o remeon cws 108 e bock ta @ 50 group block has to be
Sum 50 100 1 50| 100 S0 50 10.0| 150 150 100 50| 50 00| 150 150| 100 54 50 g modified, select ‘Edit
s
i teci Groups’
Block bid submission P
-
Block Bid Enlry e
Bloceid | Horkcode [ 4 [ Blodkrodepem | comment | pre | Torsl[ 1| 2| 3] 4| s[ & 3] & =] [ 2] 3] g s a6 ] 1s] 1] A
| e aeenblock | 450 00 50| 100 | 150 50| 100 50 3. lusi
] coe cengetiok | 450 600 50 100 (50 150 100 -In case an exclusive
| e 1 400 f0D 50| 100 150 150 100 50 group block has to be
e 1 red bk 410 00 5.0 e B
— / deleted, select ‘Cancel
< I 3
Groups’
Edit
Edit Groups
Cancel

Cancel Groups

Wiew Versions

Once the results are published, the execution status of the block orders can be viewed in ETS client

block view screen:

File Yizw Format Setfigs Window Hep

Delivery Day: Area Seki Area; Participant: Parkfalio: Yiewn: Show side: Shatus:
BERuE o | [ mowme o parmy M i B e | al v o5
| socktd | Bockeoce | dockcodeprst [ porticle | comment | status [avmer | pice [ toal | 0] 2| s 4l 8| e] 7] e e[ | wn] 2| 3] ] 5| ]
1490700 04 104 PARTI-TOL orange block | Rejected 064 450 800 .0 100 150 150 | 100 5D
1420601 0% 103 PARTI-TOL red block Refected %64 4.0 60,0
1420798 04 104 FARTI-TOL grecn black | Exscuted 10,70 450 600 S0 00| 150 150 100 S0
1490800 04 104 PARTI-TO1 blue bleck Rejected G964 400 &0.0 5.0 100 150 150
FARTI-TOL Jum 400 30 oo 150 150 100 300 500 100 1500 150 100 50| 3.0 100 150 150
< 3

Jose
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In the csv market result file which can be downloaded from ETS client, the execution status for linked
block orders is displayed as following:

A B 5 D E F G H 1 ] K L M| N|[O|P|Q|R|S T Uu| /v w| x| Y |Z][s
1 Area Portfolio Block Id Block (BlockCodePRM Comment  Status av MCP Price HL H2 H3 H4 H5 H6 H7 H8 H9 HI0H11 H12 H13 H14 H15 H16 HI17 F
2 |HU-MVR PART-TO1 1430793 C04 104 orange block Rejected 9,64 45 5 10 15 15 10 s
3 HU-MVR PART-TO1 1490801 Co4 104 red block Rejected 9,64 41
4 HU-MVR PART-TO1 1430798 C04 104 green block Executed 107 45 5 10 15 15 10 5
5 HU-MVR PART-TO1 1490800 C04 104 blue block  Rejected 9,64 40 5 10 15 15 10
6 Sum 5 10 15 15 10 5 5 10 15 15 10 5 5 10 15 15 10
7

Please do not hesitate to contact us should you require any further information.
Yours faithfully,

HUPX Team

“~<~
£_2
k:,hupxteam

HUPX MARKET OPERATIONS

Operations desk

+ 36-1-304 1096
marketops@dam.hupx.hu



