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Overview of EEX Gas markets offering
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Physical Spot Market
Hourly, Within-Day, Day-Ahead, Weekend and Individual 

Days, TSO balancing products

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
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WDRP 
WD Reference 

Price Index

TTF NGP
TTF Neutral Gas 

Price

ETF NGP
ETF Neutral Gas 

Price

EOD
End of Day Index

EGSI
European Gas 

Spot Index

NDI
Next Day 

Index

EGIX
Daily European 

Gas Index

EGIX
Monthly European 

Gas Index

Monthly Index 
(Front Month)

Settlement Prices 
on Derivatives

HYDRIX 
Market-Based

Index on Green 
Hydrogen

Futures

Within-Day

Day-Ahead

Data and calculation methodologies are published on our website  https://www.eex.com/en/markets/natural-gas/eex-natural-gas-indices

https://www.eex.com/en/markets/natural-gas/eex-natural-gas-indices#:~:text=Data%20and%20calculation%20methodology
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EEX Group Gas Volumes – March 2024
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• Context of mild temperatures and 

gas storage at record levels

• Spot volumes increased by 30 Twh

vs February

• THE spot volumes represent 55% 

of TTF spot volumes

• TTF futures volumes up +8%

• Financial players increasing their

participation. 
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EEX Gas market share estimation – March 2024
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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
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EEX Gas Spot THE
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EEX Gas Spot PEG
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EEX Gas Spot CEGH VTP
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EEX Gas Spot ZTP
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EEX Gas Spot CZ VTP
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EEX Gas Spot ETF
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* Data from other venues is not included in this report due to a lack of availability
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EEX Gas Spot NBP
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EEX Gas Spot PVB
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* Data from other venues is not included in this report due to a lack of availability
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EEX Gas Derivatives TTF
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EEX Gas Derivatives THE
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EEX Gas Derivatives PEG
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EEX Gas Derivatives PSV
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EEX Gas Derivatives CEGH VTP
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EEX Gas Derivatives ZTP
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EEX Gas Derivatives CZ VTP
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EEX Gas Derivatives PVB
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* Data from other venues is not included in this report due to a lack of availability
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EEX Gas Derivatives NBP
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* Data from other venues is not included in this report due to a lack of availability
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