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1. General 

1.1 Background 

Pursuant to Section 45 paragraph 7 of the Exchange Rules, the Management Board of the Exchange 

is authorised to determine and announce, for exchange transactions concluded via Trade-at-Index, the 

indices used for this purpose per gas market area, the relevant time of the respective index 

determination as well as the modalities and deadlines for any correction of the index. This is done by 

means of this Implementation Regulation in Sections 2 and 3. 

1.2 Entry into Force 

This Implementation Regulation enters into force on 15 September 2026. Amendments hereto shall 

enter into force on the day following their publication, unless specified otherwise. 
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2. Market Areas and Applicable Indices 

2.1 Market Areas 

Trade-at-Index is available for all gas market areas for which EEX operates a gas spot market. These 

are the market areas CEGH (Austria), CZ VTP (Czech Republic), ETF (Denmark), FIN (Finland), LTU 

(Lithuania), LVA-EST (Latvia/Estonia), NBP (United Kingdom), PEG (France), PVB (Spain), THE 

(Germany), TTF (Netherlands), and ZTP (Belgium). 

2.2 Applicable Indices 

The following indices are determined for each of the market areas listed in Section 2.1 and are used 

for Trade-at-Index accordingly: 

▪ EEX End-of-Day Index (EEX EOD Index) 

▪ EEX530 – EEX 17.30 Snapshot Price (EEX530) 

▪ EEX European Gas Spot Index (EEX EGSI) 

These indices are provided by European Energy Exchange AG (EEX AG). The descriptions of the 

methodologies underlying these indices are contained in the index description and the benchmark 

statement of EEX AG, respectively. These documents are available here on the websites of EEX AG. 

https://www.eex.com/en/market-data/indices-benchmark
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3. Index Determination and Index Correction 

3.1 Time of Index Determination 

The following times are relevant for the determination of the respective index values: 

Index Relevant Time of Index Determination 

EEX EOD Index End of the calculation period on the same trading day 

EEX530 17:30 CE(S)T on the respective trading day 

EEX EGSI End of the calculation period on the same trading day 

3.2 Correction of Erroneous Index Values 

If an erroneous index value is identified by no later than 12:00 CE(S)T on the first Exchange Day 

following the relevant trading day, the exchange price of the affected Trade-at-Index transaction shall 

be recalculated on the basis of the corrected index value and any payment settlement already carried 

out shall be corrected accordingly. If the erroneous index value is identified only after this point in time, 

no correction of the payment settlement shall be made. 

3.3 Unavailability of Index Value 

If no index value is available for a trading day, the value of the respective index from the previous 

trading day shall be applicable. 


