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) eex group

Overview of EEX Gas markets offering

Physical Spot Market
Hourly, Within-Day, Day-Ahead, Weekend and Individual
Days, TSO balancing products

GET Baltic

Physical Futures Market (on-exchange and OTF)
Month, Quarter, Season, Calendar, TTF Options

Cash-settled Futures (EGSI Futures)
Daily, Weekend, Weekly, Month, Quarter, Season,
Calendar

Spreads
Location spreads between different market areas
Time spreads (Futures only)

LNG Offer
Cash-settled JKM Futures

Trading Hours
Spot Products: 24/7
Futures: 8:00am — 6:00pm CET
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EEX Gas price references
Transparent & reliable reference signal to the market

WDRP TTF NGP ETF NGP
Within_Day J WD Reference TTF Neutral Gas ETF Neutral Gas
Price Index Price Price

EOD EGSI NDI

Dav-Ahead — European Gas Next Day
y End of Day Index Spot Index Index

Data and calculation methodologies are published on our website https://www.eex.com/en/markets/natural-gas/eex-natural-gas-indices
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https://www.eex.com/en/markets/natural-gas/eex-natural-gas-indices#:~:text=Data%20and%20calculation%20methodology

EEX Group Gas Volumes — March 2024

CEGH VTP Gas Spat 16,335,199 13,713,341 +19.1% d Context Of mlld temperatu res and
CZ VTP Gas Spot 1,455,631 2,121,231 -31.4% g as StO rag e at reco rd I eve I S
ETF Gas Spot 2,216,562 2,511,810 -11.8% .
« Spot volumes increased by 30 Twh
NBP Gas Spot 16,548,254 12,895,916 +28.3%
PEG Gas Spot 29,900,957 35,763,403 -16.4% VS F e b ru ary
PY3 GasSpot 40 » THE spot volumes represent 55%
THE Gas Spot 60,485,713 96,861,275 -37.6%
= : of TTF spot volumes
TTF Gas Spot 110,354,389 127,059,231 -13.1%
ZTP Gas Spot 23,107,723 31,148,059 -25.8%
CEGH VTP Gas Futures 15,014,116 17,111,355 -12.3%
CZ VTP Gas Futures 339,551 526,512 -35.5% i TTF futu res VOIUmeS Up +8%
NP Gas Futres S o7  Financial players increasing their
PEG Gas Futures 28,841 766 45,535,465 -36.7% P H
participation.
P5V Gas Futures 1,957,400 4,059,936 -50.8%
PVB Gas Futures 5,466,440 5,879,170 -7.0%
THE Gas Futures 43,676,924 65,317,412 -33.1%
TTF Gas Futures 190,351,058 176,617,392 +7.8%
ZTP Gas Futures 420,480 3,131,640 -86.6%
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EEX Gas market share estimation — March 2024

© EEX Group, 2023

CEGH VTP Gas Spot

PEG Gas Spot

THE Gas Spot

TTF Gas Spot

ZTP Gas Spot

CEGH VTP Gas Futures

NBP Gas Futures

PEG Gas Futures

PSV Gas Futures

THE Gas Futures

TTF Gas Futures

ZTP Gas Futures

91.99%

97.11%

95.27%

95.38%

99.88%

36.77%

0.00%

37.51%

2.99%

27.73%

3.98%

18.50%

96.12%

97.65%

97.66%

97.79%

98.99%

29.80%

0.00%

26.78%

1.33%

15.26%

3.36%

3.56%

March 2023 | March 2024
Comparison

+4.1%

+0.5%

+2.4%

+2.4%

-0.9%

-7.0%

+0.0%

-10.7%

-1.7%

-12.5%

-0.6%

-14.9%

OTC volume estimation are based on LEBA’s daily Market Data reports for Spot volume

And on LEBA’s Monthly report for Derivatives Volume
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EEX Gas Spot TTF

yeex

Market structure
Jan 2023 - Mar 2023

49

96%

Market structure
Jdan 2024 - Mar 2024

5%

95%

EEX Volume Distribution
Jan 2023 - Mar 2023

EEX Volume Distribution
Jan 2024 - Mar 2024

5%

26%

3018 TWh

Distribution MW cleared for TTF Spot
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May-23

100%
96% 96% 95% 95% 94% 93% 94% 8%
100 &
=
ne w0
500 +
50 =
=
Q 0%
” m " ] " L] m <+ = -
3 5 2 3 o 2 & = ¢ =
Key figures EEX Gas TTF Spot - Comparisen with March 2023
Last settlement price R -
Day ahead 27.509 EUR/MWh v‘ 20.312
Volume 110.39 TWh ; -13.1%
Active members 134 T+ +72%
1MNova3 1Dec23 1lan 24 1Feb 24 1Marz24




Quantity (MW}

EEX Gas Spot THE

yeex

Market structure
Jan 2023 - Mar 2023

Market structure
Jdan 2024 - Mar 2024

5% 4%

95% 96%

EEX Volume Distribution
Jan 2023 - Mar 2023

EEX Volume Distribution
Jan 2024 - Mar 2024

7o 9%
225
23%
2847 TWh 150.5TWh
4% . 62%
B6% Sa6
Distribution MW cleared for THE Spot
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. Hourly
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Key figures EEX Gas THE Spot - Comparison with March 2023
Last settlement price R -
Day ahead 27.438 EUR/MWh v‘ 21.471
Volume 6049 TWh ; -37.6%
Active members 151 T+ +4.9%
1MNova3 1Dec23 1lan 24 1Feb 24 1Marz24




EEX Gas Spot PEG

yeex

Market structure
Jan 2023 - Mar 2023

Market structure
Jdan 2024 - Mar 2024

3% 2%

97%

98%

EEX Volume Distribution
Jan 2023 - Mar 2023

EEX Volume Distribution
Jan 2024 - Mar 2024

17%
92.4TWh 81.0TWh
23% 57%
3%
Distribution MWh/d cleared for PEG Spot
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Key figures EEX Gas PEG Spot - Comparison with March 2023
Last settlement price R .
Day ahead 27.042 EUR/MWh ¥ 10058
Volume 2990 TWh ; -16.4%
Active members 81 ¥ -12%
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EEX Gas Spot CEGH VTP

Market structure Market structure
Jan 2023 - Mar 2023 Jdan 2024 - Mar 2024
T 6%

93% 94%%

EEX Volume Distribution

EEX Volume Distribution

Jan 2023 - Mar 2023 Jan 2024 - Mar 2024
8% 9%
22% 24%
47.0TWh 44 5TWh
1% .
69% 2% es%
Distribution MW cleared for CEGH VTP Spot
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Quantity (MW}
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Key figures EEX Gas CEGH VTP Spot - Comparison with March 2023
Last settlement price R -
Day ahead 27.419 EUR/MWh v‘ 21.107
Volume 15634 TWh f +19.1%
Active members 92 ¥ -11%
1MNova3 1Dec23 1lan 24 1Feb 24 1Marz24




Quantity (MW}

EEX Gas Spot ZTP

yeex

Market structure
Jan 2023 - Mar 2023

Market structure
Jdan 2024 - Mar 2024

0% 0%

100% 100%

EEX Volume Distribution
Jan 2023 - Mar 2023

EEX Volume Distribution
Jan 2024 - Mar 2024

% 9%
25% 250%
B81.1TWh 67.56TWh
65% 63%
1% 204
Distribution MW cleared for ZTP Spot

& by & 2 = o 4
-4 " ] H 4 5
& o g a 5 e =

=

1500K
1000K
S00K I
o im A

=

© EEX Group, 2023

W ecex
M ot

. Day Ahead
. Single day
M weekEnd

Within Day

. Day Ahead
B weekEnd

Within Day
. Single day

) eex group

Spot

100%%
30
gge, 98% 99% 100% 100% 100% 100% 100% 100% 100% 99%
T ‘f
g 2
- il
E 0% 4
= =
[=] L=
= 10 =
Q 0%
” m L] ” m " ] " L] m <+ - -
Pl L EN & = o i £ Ea & £ & L
£ 2 £ 323 2 §8 2 & 5 ¢ 2
Key figures EEX Gas ZTP Spot - Comparison with March 2023
Last settlement price R .
Front Month 27.377 EUR/MWh v‘ 19.696
Volume 2311 TWh ; -25.8%
Active members 65 + +48%
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Quantity (MW)

yeex

EEX Volume Distribution
Jan 2023 - Mar 2023

71%

EEX Volume Distribution
Jan 2024 - Mar 2024

32%

0% 68%

Distribution MW cleared for CZ VTP Spot

a
o
{=]

Sept-23

150K

=

=

© EEX Group, 2023

O T
% o &
= & =

Fetr24

EEX Gas Spot CZ VTP
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Key figures EEX Gas CZ VTP Spot - Comparison with March 2023
Last settlement price R .
Day ahead 29.319 EUR/MWh v‘ 19.848
Volume 145 TWh ; -31.4%
Active members 31 1+ +6.9%
10ct23 1Mova3 1Dec23 1lJan24 1Feb24 1Mar24
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EEX Gas Spot ETF

Market structure Market structure
Jan 2023 - Mar 2023 Jdan 2024 - Mar 2024

EEX Volume Distribution EEX Volume Distribution
Jan 2023 - Mar 2023 Jan 2024 - Mar 2024
12% 12%
22% 24%
6.9TWh 10.0 TWh
B65% B4%%
1% 1%

Distribution MW cleared for ETF Spot
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* Data from other venues is not included in this report due to a lack of availability
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Key figures EEX Gas ETF Spot - Comparison with March 2023
Last settlement price R -
Day ahead 27.681 EUR/MWh v‘ 22.350
Volume 2.22TWh ; -11.8%
Active members 28 ¥ 9.7%
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EEX Gas Spot NBP

yeex

Market structure Market structure
Jan 2023 - Mar 2023 Jdan 2024 - Mar 2024

440

56%

71%

EEX Volume Distribution
Jan 2023 - Mar 2023

EEX Volume Distribution
Jan 2024 - Mar 2024

199
316TWh 447 TWh
56%
23%
1%
Distribution ktherm / d cleared for NBP Spot
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Key figures EEX Gas NBP Spot - Comparison with March 2023
Last settlement price
Day ahcad 66.533 p/th ¥ 50554
Volume 1655 TWh f +28.3%
Active members 59 + +15.7%
1MNova3 1Dec23 1lan 24 1Feb 24 1Marz24
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EEX Gas Spot PVB

yeex

Market structure
Jan 2023 - Mar 2023
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100%

EEX Volume Distribution
Jan 2023 - Mar 2023
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Market structure
Jdan 2024 - Mar 2024
0% M Eex
Other Exchang..
36 TWh
100%
EEX Volume Distribution
Jan 2024 - Mar 2024
. Day Ahead

W weekEnd

Distribution MWh/d cleared for PVE Spot B Day Ahead

&
<

o
30K
20K
10K
oc I I

Sept-23

Quantity (MWh/d)

B weekEnd
Within Day

Mov-23
Dec-23
Jan-24

Mar-24

=
=
£
=1
=
=
0%
o |
m m
oo
5 =
= T
— 150
D
*
k=
E
g 100
E
5
=
=
°
=
= 50
8
=]
=
0
10ct23

close to close

* Data from other venues is not included in this report due to a lack of availability
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Key figures EEX Gas PVB Spot - Comparison with March 2023
Last settlement price . .
Day ahead 28.110 EUR/MWh v‘ 8.390
Volume 0.00 TWh ‘ -4.0%
Active members 1 +0.0%
1MNova3 1Dec23 1lan 24 1Feb 24 1Marz24
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Quantity (MW}

EEX Gas Derivatives TTF

yeex

Market structure
Jan 2023 - Mar 2023

Market structure
Jdan 2024 - Mar 2024
5% 4%

16% 15%

11,600 TWh 16,289 TWh

79% 810%

EEX Volume Distribution
Jan 2023 - Mar 2023

EEX Volume Distribution
Jan 2024 - Mar 2024

45% 43%
558.3TWh 668.4 TWh
55% 57%
Distribution MWW cleared for TTF Derivatives
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Hey figures EEX Gas TTF Derivatives - Comparison with March 2023
Last settlement price R -
Front Year 31.399 EUR/MWh v‘ 25.838
Volume 13061 TWh f +7.9%
Active members 143 4+ +14.4%
Mar-23 May-23 Jul-23 Sept-23  Now-23 Jan-24 Mar-24
1MNova3 1Dec23 1lan 24 1Feb 24 1Marz24
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EEX Gas Derivatives THE

yeex

Market structure
Jan 2023 - Mar 2023

Market structure
Jdan 2024 - Mar 2024
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EEX Volume Distribution
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EEX Volume Distribution
Jan 2024 - Mar 2024

479% 47%
213.1TWh 1748TWh
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Distribution MW cleared for THE Derivatives
& by 9 by 3 3 =
g £ F £ 2 5
& o g a 5 e =

Quantity (MW}
=

o
=

© EEX Group, 2023

=

60K

40K

I | |
I-I- .I-I.I-II-

W ecex
M ot

Other Exchang..

. Orderbook

Trade Registr..

H wonth
. Quarter

Season
. Calendar

g g
= E
= 5
E o
=1 =
3 5
= =
Key figures EEX Gas THE Derivatives - Comparison with March 2023
Last settlement price R -
Front Year 32.160 EUR/MWh v‘ 26.552
Volume 43 68 TWh ; -33.1%
Active members 79 = +0.0%
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EEX Gas Derivatives PEG

Derivatives
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Market structure Market structure Aa%
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EEX Gas Derivatives PSV

yeex

Market structure
Jan 2023 - Mar 2023

Market structure
Jdan 2024 - Mar 2024

10% 3% 3% 3% . EEX
M ot
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EEX Volume Distribution
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Key figures EEX Gas PSV Derivatives - Comparison with March 2023

Last settlement price

Front Vear 32.399 EUR/MWh ¥ 24838
Volume 2.00 TWh ‘ -50.8%
Active members 25 ¥ -19.4%

Jan-23

*olatility close to close
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EEX Gas Derivatives CEGH VTP

Market structure Market structure
Jan 2023 - Mar 2023 Jdan 2024 - Mar 2024
M Eex
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Key figures EEX Gas CEGH VTP Derivatives - Comparison with March 2023

Last settlement price

! -
Front Year 33.524 EUR/MWh v‘ 25.713
Volume 1501 TWh ; -12.3%
Active members 53 4+ +10.4%
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EEX Gas Derivatives ZTP

yeex

Market structure
Jan 2023 - Mar 2023

Market structure
Jdan 2024 - Mar 2024

20%

71%
a0%

EEX Volume Distribution
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EEX Volume Distribution
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Distribution MW cleared for ZTP Derivatives
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Key figures EEX Gas ZTP Derivatives - Comparison with March 2023
Last settlement price R .
Front Month 27.602 EUR/MWh v‘ 15.387
Volume 0.42TWh ‘ -86.6%
Active members 9 ¥ -35.7%
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EEX Gas Derivatives CZ VTP
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Key figures EEX Gas CZVTP Derivatives - Comparison with March 2023
Last settlement price R -
Front Year 34.240 EUR/MWh v‘ 26.404
Volume 0.34TWh ; -35.5%%
Active members 9 + +12.5%
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EEX Gas Derivatives PVB

yeex

Market structure
Jan 2023 - Mar 2023
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Key figures EEX Gas PVB Derivatives - Comparison with March 2023
Last settlement price R -
Front Year 30.435 EUR/MWh v‘ 24.825
Volume 547 TWh ; -7.0%
Active members 14 = +0.0%
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* Data from other venues is not included in this report due to a lack of availability

© EEX Group, 2023

22

Confidential



EEX Gas Derivatives NBP
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Market structure
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Key figures EEX Gas NBP Derivatives - Comparison with March 2023
Last settlement price
oot Veor 78.503 pfth ¥ 85181
Volume 0.02 TWh f +1720.0%
Active members 1 = +0.0%
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*olatility close to close

* Data from other venues is not included in this report due to a lack of availability
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