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All NEMOs, taking into account the following:

Whereas

Background

(1)

()

(3)

(4}

(5)

(6)

(7)

(8)

This document is a common proposal developed by all Nominated Electricity Market Operators
(hereafter referred to as “NEMOs”) for the price coupling algorithm and for the continuous trading
matching algorithm (hereafter referred to as the “Algorithm Proposal”) in accordance with Article
37(5) of the Commission Reguiation (EU) 2015/1222 of 24 July 2015 establishing a guideline on
capacity allocation and congestion management (hereafter referred to as the “CACM Regulation”). it
incorporates as an annex a common set of requirements proposed by NEMOs and TSQs for the price
coupling algorithm and the continuous trading matching algorithm (hereinafter referred to as “DA
Algorithm Requirements” and “ID Algorithm Requirements” respectively) in accordance with Article
37 of the CACM Regulation.

According to Article 37: “1. By eight months after the entry into force of this Regulation: (a) all TSOs
shall jointly provide all NEMOs with a proposal for a common set of requirements for efficient capacity
allocation to enable the development of the price coupling algorithm and of the continuous trading
matching algorithm. These requirements shall specify functionalities and performance, including
deadiines for the delivery of single day-ahead and intraday coupling results and details of the cross-
zonal capacity and allocation constraints to be respected; (b} ail NEMOs shali jointly propose a common
set of requirements for efficient matching to enable the development of the price coupling algorithm
and of the continuous trading matching aigorithm.”

When both proposals are prepared, all NEMOs and all TSOs shall cooperate to finalise the sets of the
TSOs' and NEMOs’ DA and ID Algorithm Requirements. Subsequently, “all NEMOs shall develop a
proposal for the algorithm in accordance with these requirements. This proposal shall indicate the time
limit for the submission of received orders by NEMOs required to perform the MCO functions in
accordance with Article 7{1)(b).”

In accordance with Article 37(3} of the CACM Regulation the NEMOs’ proposal for the algorithm “shaif
be submitted to all TSOs. if additional time is required to prepare this propasal, all NEMQs shall work
together supported by all TSOs for a period of not more than two months to ensure that the proposal
complies with paragraphs 1 and 2.”

In accordance with Article 37(4) “The proposals referred to in paragraphs 1 and 2 shall be subject to
consultation in accordance with Article 12”. The consultation on all proposals - i.e., the TSOs’ and
NEMOs’ DA and ID Algorithm Requirements and the NEMOs’ praposal for the Algorithm Proposal -
shall be prepared in cooperation between all TSOs and all NEMOs and be consulted upon together to
ensure efficient assessment of their content by market participants.

The all NEMOs’ proposal for the Algorithm Proposal incorporating the TSOs” and NEMOs’ DA and ID
Algorithm Requirements and taking into account the comments from the consultation shall be
submitted to the regulatory authorities for approval no later than 18 months after the entry into force
of the CACM Regulation - i.e., 14 February 2017.

In accordance with the Whereas {14} of the CACM Regulation, the DA and ID Algorithm Requirements
are based on the current coupling solutions, either implemented or under development and updated
or amended where seen appropriate.

Future evolution of capacity calculation methodologies in accordance with the CACM regulation may
require additional input parameters. In this case, all TSOs shall send a request for amendments of the
algorithm to the NEMOs and later on for all NRAs’ approval. An assessment of the additional algorithm
functionalities shall take place at the latest when the proposal for the capacity calculation
methodology in every capacity calculation region (CCR) in accordance with the CACM Regulation is
being developed by the TSOs. All TSOs and all NEMOs shall cooperate to propose any amendments if
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deemed necessary when the above proposals for the capacity calculation methodology is submitted
for approval to the national regulatory authorities {ten months after the approval of the all TSOs CCR
Proposal).

(9) NEMOs shall establish, consistent with the MCO pian, through a NEMO Cooperation Agreement
entered into by all NEMOs, a NEMO Committee and associated governance arrangements compliant
with the CACM Regulation. Joint NEMG decisions and responsibilities regarding this Algorithm
Proposal shall be coordinated via the NEMO Committee and assaciated governance arrangements,
Decisions of the NEMO Committee in this proposal refers to decisions of All NEMOs coordinated via
the NEMO Committee.

Impact on the objectives of CACM Regulation

(10) The proposed Aigorithm Proposal takes into account the general objectives of capacity allocation and
congestion management cooperation described in Article 3 of the CACM Regulation. The DA and ID
Algorithm Requirements aim in particular at ensuring optimal use of the transmissian infrastructure
(optimizing the calcufation and allocation of cross - zonal capacity) and promoting effective
competition in the generation, trading and supply of electricity while respecting the need for a fair and
orderly market and fair and orderly price formation {encouraging the development of market
liquidity}.

{11} The procedures for maintaining the algorithms aim at ensuring fair and non-discriminatory treatment
of TSOs, NEMOs, market participants, NRAs and ACER. The DA and ID Algorithm Requirements support
trading with multiple NEMOs while facilitating a level playing field for NEMOs. The algorithms also
allow participation by more than one TSO on one or both sides of a bidding zone border.

(12} Further, the Algorithm Proposal ensures and enhances transparency and reliabiiity of information
through the provision of suitable algorithm documentation, performance reporting to all involved
stakeholders and a transparent process (including consultation where relevant) to manage changes to
the algorithms.

(13) The Proposal establishes that the DA and ID Algorithm’s operational performance and compliance will
be managed in accordance with principles that:

a) Provide an objective basis to monitor and communicate operational performance;

b) Provide assurance that the Algorithm Performance (DA and ID) is at an acceptable level. In
particular, that the DA Algorithm is for all days able to find a compliant solution to the market
coupling problem in the permitted time;

c} Support stakeholders’ understanding of the DA and ID Algorithm.

(14) The Proposal establishes that changes to the DA and ID Algorithm will be managed in accordance with
principles that:

a} Provide an open, transparent, non-discriminatory way to manage change requests, including
stakeholder input where relevant;

b) Provide assurance that the Algorithm Performance shall be maintained at acceptable levels now
and over a reasonabie period of time in the future, assuming plausible market growth and
development;

¢} Enable individual NEMO or TSO requests to be suppcrted where this does not harm others or
includes measures to mitigate any harm;

d) Establish a fair and efficient process that supports timely market development.

implementation timeline

(15) The NEMOs shall implement the Algorithm Proposal in a Bidding Zone with respect to the
implementation of the SDAC/SIDC immediately after the approval by the NRAs of the Algorithm
Proposal, and with respect to the amendment and operation of the SDAC/SIDC immediately after:



a)  the common grid model methodology developed in accordance with Article 17 of the CACM
Regulation, the capacity calculation methodology developed in accordance with Article 20 of the
CACM Regulation, and the relevant coordinated capacity calculator have been set up in
accordance with Article 27 of the CACM Regulation on the borders of the relevant Capacity
Caiculation Region, and

b) the MCO function has been implemented in accordance with Article 7(3)) of the CACM
Regulation, and-the arrangements ta accomodate multiple NEMOs developed in accordance with
Article 57, are implemented in all the Bidding Zones where there are multiple NEMOs.

SUBMIT THE FOLLOWING ALGORITHM PROPOSAL TO ALL REGULATORY AUTHORITIES:

TITLE1

GENERAL PROVISIONS
Article 1
Subject matter and scope

The Algorithm Proposal in this Proposal shall be considered as the common proposal of all NEMOs in
accordance with Article 37 of the CACM Regulation.

The annexed DA and ID Algorithm Requirements shall be considered as the common proposal of all NEMOs
and all TSOs, in accordance with Article 37 of the CACM Regulation.

The reference language for this proposal shall be English. For the avoidance of doubt, where NEMOs need
to translate this proposal into their national language(s), in the event of inconsistencies between the English
version published by the NEMOs in accordance with Article 9{14) of the CACM Guideline and any version in
another language, the relevant NEMOs shall be obliged to dispel any inconsistencies by providing a revised
translation of this proposal to their relevant national regulatory authorities

Article 2

Definitions

For the purpose of this proposal, terms used in this document have the meaning of the definitions included in
Article 2 of the CACM Regulation and Regulation 543/2013.

In addition, the following definitions shall apply:

1.

2.

Algorithm Performance: means the ability of the DA or ID Algorithm to provide in the timeframe allowed in
production reliable and valid quality results plus any other performance indicators established by the NEMO
Committee in coordination with TSOs.

Anticipated Usage: means a reascnable expected Effective Usage of a Functionality by each individual Party,
For new Functionality the Anticipated Usage is indicated by the same Party in the submitted Change
Request. For existing Functionalities, the Anticipated Usage will be derived from the Effective Usage



10.

11.

12
13;

according to a formula commonly defined amongst NEMOs. Anticipated Usage will be used for the purpose
of testing the impact of Change Requests at a time horizon set by the NEMO Committee (typically 1 year).
Change Request: means a formal request by one or more Parties for any modification to be made to the DA
or ID Algorithm or to its usage in production.

DA Algorithm: means the price coupling algorithm in the single day-ahead coupling MCO function
computing prices and net positions and providing necessary input to shipping and clearing processes.
Effective Usage: means the observed relevant historic usage of a Functionality in production by each
individual Party.

Functionality: means any market or network feature or design element embodied in the systems,
communications and procedures that support the DA or ID Algorithm in accordance with the Algorithm
Requirements,

Future Requirements: means DA or ID Algorithm requirements proposed according to Article 37 which the
DA or ID Algorithm will comply with after the initial start of the single day-ahead or intraday coupling, where
necessary subject to clarification of the requirements and technical assessment of the impact on Algarithm
Performance.

ID Algorithm: means the continuous trading matching algorithm in the single intraday coupling MCO
function computing order dispfay, matching orders and providing necessary input to shipping and clearing
processes.

Initial Requirements: means DA or ID Algorithm Requirements proposed according to Article 37 which the
DA or [D Algorithm will comply with from the start of operation of the single day-ahead or intraday coupling
(as further defined in the MCO Plan).

Local contract: contract not defined in XBID/the ID algorithm. Orders on local contracts can only be matched
by the NEMO that configured these contracts in their trading system and only inside the bidding zone they
were entered in,

Owners: means the Parties {all TSOs and/or ail NEMOs) proposing an Algorithm Requirement according to
CACM Article 37. The Owners are responsible for defining the Algorithm Requirement, agreeing to any
madification to such Algorithm Requirement and for verifying that the DA or ID Algorithm Functionalities
meet the Algorithm Requirement.

Party: means any NEMO or TSO unless specified otherwise.

Usage Limit: means the maximum usage of any Functionality which can significantly impact Algorithm
Performance allowed in production by an individual Party. The Usage Limit is based on the Anticipated
Usage, modified by a growth factor defined according to principles agreed in the NC, in coordination with
TSOs.

Article 3
Algorithm Requirements

The DA Algorithm Requirements are set out in annex 1 and the ID Algorithm Requirements in annex 2,in
order to guarantee efficient capacity allocation, facilitate efficient price formation, respect approved cross-
zonal capacity and allocation constraints provided by TSOs, respects the requirements for the delivery of
results, be repeatable and scalable in line with CACM requirements under article 37.1.2),38.1,51.1.

The Algorithm Requirements comprise a common set of Requirements praposed by TSOs, a common set of
Requirements proposed by NEMOs and a common set of Requirements jointly proposed by both TSOs and
NEMOs.

Any modification ta Functionality, including modifications needed to meet Future Requirements, shall be
implemented according to a Change Request, including assessment of feasibility and algorithm performance

impact.



The NEMO Committee shall maintain the DA and {D Algorithm Functionalities to be compliant with the Initial
Requirements plus Future Requirements {following their implementation).

Article 4
DA Algorithm

The price coupling algorithm shall be based on the PCR Euphemia algorithm initially developed and

operational in the MRC and 4MMC regions.

The price coupling algorithm shall utilise an optimiser in combination with heuristic rules that seek to

maximise overall economic welfare based on the input orders and transmission network data together with

the network and market matching constraints.

The price coupling algorithm shall first aim to find a solution that complies with the inputs and solution

constraints. It shall then seek to find solutions with higher ecanomic welfare within the operational time

allowed.

Orders shall be anonymous ~ i.e., there shall be no identification of the originating market participant.

A single instance of the price coupling algorithm operated by the coordinator shall calculate the results for

all coupled NEMO Trading hubs, where a NEMO Trading hub represents the orders submitted on one

particular NEMO in one bidding zone.

The input data shall be available to any authorised operator, who is entitled to perform the price coupling

calculation in parallel.

The results from the price coupling algorithm shall comprise the following:

a) perbidding zone and PUN region: prices for each relevant market time unit,

b) per NEMO Trading hub: net volumes, aggregate matched orders for each relevant market time unit,
matched complex, block, merit and PUN orders

The NEMO Committee shall establish the operational procedures and timings, including both normal

procedures and back-up procedures, consistent with operational requirements under CACM. NEMOs shatl

be required to comply with these procedures.

Under normal operations, NEMOs shall submit orders to the MCO Function by 12.10 or else backup

procedures shall apply.

Article 5
ID Algorithm

The continuous trading matching algorithm shall be based on the XBID solution initially developed in the
NWE+ group of countries.

The continuous trading matching algorithm shall comprise a shared order book (SOB) module and a capacity
management module (CMM). The SOB module shall manage order entry, order management and order
matching, while the capacity management module shall manage transmission capacity management and
allocation.

The continuous trading matching algorithm enables muitipie NEMOs to connect to the central SOB module.
Orders are entered in the local trading solutions; all valid orders entered in time in the local trading sofution
are automatically entered into the SOB {not orders on local contracts); market participants are nat entitled
to access the shared order book directly.

Matching of contracts shall be performed in the SOB module, irrespectively of the delivery areas the orders
were entered {including from the same area). NEMOs are entitled to match other local contracts
themselves. The SOB module maintains a consolidated order book for all contracts {(not being local
contracts) based on available transmission capacity and allocation constraints between market areas.
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The CMM shall provide the current capacity availability information. When cross border trades are

performed, the required cross border capacity shall be implicitly allocated in the CMM.

Explicit participants shall directly access the CMM to perform explicit capacity reservations.

The SOB module shall determine the local view of all orders that can be executed in the selected delivery

area - j.e,, local orders plus orders from connected delivery areas where there is available transmission

capacity.

The SOB shall apply deterministic matching procedures. Contracts shall be executed in the SOB on the price-

time-priority principle:

a)  Price: orders shall be executed at the best price. The best buy order shall be executed against the best
sell order first (the best price for buy orders is the highest price, for sell orders it is the lowest price).

b)  Time: when an order is entered into the SOB, it shall be assigned a timestamp. This timestamp is used
to prioritize orders with the same price limit. Orders with earlier timestamps shall be executed with a
higher priority than orders with a later timestamp.

The clearing price for a newly entered order that is matched shall be the order price of the best order which

is already in the SOB:

a)  Ifa newly entered buy order is matched against an existing sell order, the limit price of the sell order
becomes the trade execution price.

b) Ifa newly entered sell order is matched against an existing buy order, the limit price of the buy order
becomes the trade execution price.

Where a cross-zonal trade is identified in the SOB, a request for the assoclated cross-zonal capacity shall be

made to the CMM. Requests for implicit capacity shall be queued along with explicit capacity requests and

treated in time sequence. If the necessary cross-zonal capacity is not available, the cross-zonal trade is not

matched.

There shall be no discrimination between the matching of single-time-unit orders, the matching of multiple-

time-unit (i.e. block) orders and granting explicit capacity requests. These requests shall all be treated on a

first-come-first served basis.

Article 6

Algorithm Management Principles

The DA and ID Algorithm’s operational performance and compliance shall be managed in accordance with the
Algorithm Management Principles set out below.

1

Performance shall be controlled and measured by the NEMO Committee, in coordination with all TSOs,
according to a specific Algorithm Monitoring Procedure, in line with CACM article 10..
The Algorithm Monitoring procedure recalled under article 6.1 shall include at least, for the DA and for the
ID algorithm:

a) the relevant definition of performance;

b} the relevant indicators to monitor algorithm performance and compliance with implemented

Algorithm Requirements, which shall inciude at least:

i for the DA algorithm: the level of welfare, indicator(s) of the optimality of the welfare
achieved, the time spent by the algorithm to reach a first solution, the number of PRBs
and PRMICs, plus any further metric which shall be developed along the time;

ii. for the ID algorithm: the time needed to process an order, the time needed to process a
trade, the time needed to produce post-coupling output, plus any further metric which
shall be developed along the time;

¢} the relevant thresholds to identify performance deteriorations or potential non-compliance with

implemented Algorithm Requirements;



d) the frequency and process for the different reporting of the outcome of the monitoring activity
towards the Nemo Committee, all TSOs, all NRAs and the relevant stakeholder forums organised
in accordance with Article 11 of CACM Regulation; '

e) the process to be followed to restore performance and compliance in case needed, in coardination
with all TSOs and informing all NRAs;

f)  the relevant information to be disclosed to third parties and the relative channels.

3. in particular, according to article 6.2 letter e}, whenever performance deterioration or non-compliance with
an implemented Algorithm Requirement is detected according to the procedures under previous article 6.1,

the NEMO Committee shall:
a) promptly inform all TSOs and all NRAs;
b) investigate and to the fullest extent possible share its findings with relevant stakeholder forums

organised in accordance with Article 11 of CACM Guideline;
¢} evaluate any potential improvement of the algorithm, to be introduced following a change request;
d) communicate te all TSOs and all NRAs the solution identified, supported by relevant
documentation;
e} eventually initiate the Change Request process described under article 7.

4. The Algorithm Monitoring Procedure recalled under article 6.2 is approved by the Nemo Committee, in
coordination with all TSOs and after public consultation. The Pracedure shall be maintained according to

article 9 provisions.

Article 7

Change Management Principles

The NEMO Committee shall manage changes to the DA and ID Algorithm Functionality and usage according to
the principles in this Article 7. The principles shall be incorporated by the NEMO Committee into mare detailed

change management procedures.

Moderation and control

1. Any Change Request shall induce only a proportionate, controlled impact on the Algorithin Performance -
and no significant harm to any other Functionality already included in the DA or ID Algorithm and shall be
compatible with the Initial Requirements plus Future Requirements (following their Implementation}.

2. Algorithm Performance shall be measured against criteria as specified in Article 6.1.

3. Any impact on the performance of related MCO function systems and processes shall also be taken into

account.
Fair and Non-Discriminatory Treatment of Change Requests

4. All Parties have the right in principle to use any Functionality subject to approval of a Change Request.

5. Any new Functionality is available to be used by all Parties that initially contributed to its development plus
any other Party that is willing to share the historical cost of this new Functionality. Usage by a party of the
Functionality shall be subject to a corresponding Change Request. The associated costs shall be shared
according to sharing rules in compliance with CACM,

6. Change Requests to the DA or ID Algorithm requested by any Party(ies) shall be handled in an objective and
non-discriminatory manner. The criteria to manage the Change Requests shall be set out in the relevant
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Change Control Procedure, approved by the Nemo Committee in coordination with all TSOs and after public
consultation. The Procedure shall be maintained updated according to articie 9 provisions.

Change Requests that aim to improve Algorithm Performance are deemed to be of benefit to all NEMOs,
and shall be decided upon by the NEMO Committee and the costs proposed to be treated as Common Costs
according to CACM. Similarly, the NEMO Committee is entitled to decide that any Change Request is
considered a common proposal of all NEMOs.

Change Requests shall be accepted by the NEMO Committee provided the requesting Party(ies) bears the
associated costs in accordance with CACM and such Implementation in particular complies with Article 7.1.
Any Party is entitled to join another Parties’ Change Request provided that {i) the additional Party(ies) is
entitled to request modifications to the Change Request and which the original requesting Party(ies) shall
consider in good faith and not unreasonably reject, and that (ii) the original requesting Party(ies) and any
additional Parties shall, as long as Article 7.7 is not deemed by the NEMO Committee to apply, bear the
associated costs (where any cost sharing shall be in accordance with CACM).

Usage Limits

The use in production by any Party of any Functionality impacting the Algarithm Performance is subject to
controlled Usage Limits .

After a Functionality is available in production, the Effective Usage and the Anticipated Usage of the
Functionality shall serve as the basis for future assumptions related to the impact on Algorithm Performance
of this Functionality (including the testing of other Change Requests).

The agreed Usage Limit does not grant a reserved allowance to a Party for DA or ID Algorithm Performance
degradation to be redeployed for future use or any other purpose.

The Party shall implement measures to prevent violation of the agreed Usage Limits. Such measures shall
be included in the Change Request. In case any Party breaches the Usage Limits and fails to take timely
measures, including for example gaining approval of a CR for increasing the Usage Limits, the other Parties
may report it to all NRAs.

Parties are responsible to ensure that the conditions expressed in the approved Change Request are
respected in production. In particular, if a Party anticipates that the Effective Usage of a Functionality will
exceed the Usage Limit for this Functionality, the Party shall issue a Change Request for increasing the Usage
Limit.

Change Request Process

The Party(ies) proposing a Change Request is responsible for fully specifying their requirement, including
the requested Anticipated Usage and any subsequent effect on processes or other systems.

The impact on Algorithm Performance, existing Functionalities, adjacent systems and processes shall be
assessed based on Anticipated Usage of the new Functionality together with Anticipated Usage of existing
Functionalities.

The assessment of Change Requests related to the same implementation timeframe shall first be considered
in combination. Where such combination breaches the acceptance criteria, a second assessment based on

individual impact can be done.
Decision-making

Change Requests must be approved by the NEMO Committee based on an objective evaluation report.
Approved and rejected Change Reguests are made publicly available, with the relevant motivation, in order
to ensure the objective and non-discriminatory treatment of change requests, unless such Change Request

include commercial sensitive information.
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All impacted Parties are entitled to receive all relevant information regarding the status of a Change
Request.

Where a decision in accordance with this Aigorithm Proposal impacts the Algorithm Requirements proposed
by all TSOs (or by all TSOs and all NEMOs jointly}, the NEMO Committee shall coordinate with TSOs.

Any decisions required by the NEMO Committee in accordance with this Algorithm Proposal shall be
motivated by reference to the objectives set out in Articles 3 and 37 of CACM.

The NEMO Committee is entitled to decide to refer a decision in accordance with this Algorithm Proposal
to an independent arbitral tribunal to be established by NEMOs, in coordination with all TSOs, for a binding
decision.

Any Party is entitled to challenge a decision taken by the NEMO Committee in accordance with this
Algorithm Proposal by requesting a referral to the independent arbitral tribunal.

Referrals under 7(35) and 7(36) shall be according to procedures established by the NEMO Committee, in

coordination with TSOs consistent with 7{33}.

Article 8
Stakeholders involvement

In order to promote market transparency and proper level of stakeholder involvement, and to ensure that

the algorithm is managed and developed in an objective and non-discriminatory manner, the following

provisions apply.

The Nemo Committee shall maintain a public description, te be formally updated on a periodic basis and

cansulted with the relevant stakeholder forums organised in accordance with Article 11 of CACM

Regulation, of the following documents:

a) the DA and ID Algorithm under article 4 and 5;

b} the Algorithm Monitoring Procedure, referred to under article 6;

¢} the Change Control Procedure, referred to under article 7;

d) the appointment of the independent arbitral tribunal, referred to under articles 7.28 and 7.29

The Nemo Committee shall maintain an updated public record of:

a) approved and rejected change requests referred to under article 7, with the relevant motivation;

b} applied Usage Limits, referred to under article 7.

¢} the performance results of the algorithm, measured accordingly to the criteria referred to in the
Procedure under article 9.2.b};

d} reporting of any incident visible to market parties, and the application of back up and fallback

procedures.

ANNEX 1 - DA Algorithm Requirements

ANNEX 2 - ID Algorithm Requirements
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Navrh algoritmu pro sesouhlaseni propojenych dennich trhi
a algoritmu pro parovani p¥i kontinudlnim obchodovani,
zahrnujici rovnéz navrh spoleéného souboru poZadavki

predkladany provozovateli pfenosovych soustav a
nominovanymi organizatory trhu s elektfinou, podle ¢l. 37
odst. 5 nafizeni Komise (EU) 2015/1222 ze dne 24. éervence
2015, kterym se stanovi ramcovy pokyn pro pfidélovani
kapacity a fizeni pretiZzeni, vypracovany viemi
nominovanymi organizatory trhu s elektfinou
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Preklad z anglického jazyka — strana 2

Véichni nominovani organizatofi trhu s elektfinou berou v tvahu nésledujici:

Duvody

Kontext

(1)

(2)

(3)

(4)

(5)

(6)

Tento dokument je spoleCnym ndvrhem algoritmu pro sesouhlaseni propojenych dennich trhi a
algoritmu pro pérovani pii kontinudinim obchodovani {dale jen ,Navrh algoritmu”) vypracovanym
véemi nominovanymi organizatory trhu s elektfinou v souladu s ustanovenim €&l. 37 odst. 5 nafizen{
Komise (EU) 2015/1222 ze dne 24. &ervence 2015, kterym se stanovi ramcovy pokyn pro pridélovan(
kapacity a Fizeni pfetiZeni (déle jen ,nafizeni Komise 2015/1222"). Soudasti dokumentu je v pfiloze
uvedeny spoleny soubor pozadavk{ na algoritmus pro sesouhlaseni propojenych dennich trha (ddle
jen ,Potadavky na algoritmus dennich trhG“) a algoritmus pro parovani pfi kontinudinim
obchodovéni (déle jen ,PoZadavky na algoritmus vnitrodennich trh“) navrhovany nominovanymi
organizétory trhu s elektfinou a provozovateli prenosovych soustav podie &ldnku 37 nafizeni Komise
2015/1222.

Podle &lénku 37: ,1. Ve IhGté osmi mésict od vstupu tohoto nafizeni v platnost: (a}) vsichni
provozovatelé pienosovych soustav spolecné poskytnou viem nominovanym organizdtorim trhu
s elektfinou ndvrh spolecného souboru poZadavki na efektivni pFidélovdni kapacity, aby bylo moiné
vypracovat olgoritmus pro sesouhlaseni propojenych dennich trhii o algoritmus pro pdrovdni pii
kontinudinim obchodovéni. V rémci téchto poZadavkd se stanovi funkce a vykonnost, véetné lhat pro
doddni vysledks jednotného propojeni dennich a vnitrodennich trhi a podrobnosti o kapacité mezi
26nomi a omezenich pro pfidélovdni, které je nutno respektovat; (b) vsichni noeminovani organizdtori
trhu s elektfinou spolecné navrhnou spoleény soubor poZadavki na efektivni pdrovéni, aby bylo
mozné vypracovat aigoritmus pro sesouhlaseni propojenych dennich trhi a algoritmus pro pdrovéni
pfi kontinudinfm obchodovani.”

Po vypracovani obou navrhi jsou viichni nominovani organizatofi trhu s elektfinou a vichni
provozovatelé prenosovych soustav povinni spolupracovat na dokongeni soubori PoZadavki
provozovatelii pfenosowch soustav a nominovanych organizatord trhu s elektiinou na algoritmus
dennich trhit a na algoritmus vnitrodennich trhd. Nasledné ,vypracuji vichni nominovani
organizdtofi trhu s elektfinou ndvrh aigoritmu. V rémci tohoto ndvrhu se uvede ihata, v niZ musi
nominovani organizatofi trhu s elektfinou, ktefi maji pinit funkce subjektu provddséjiciho sesouhlaseni
pro propojeni trhi podle &l. 7 odst. 1 pism. b), postoupit obdriené pokyny.”

Podle &. 37 odst. 3 nafizeni Komise 2015/1222 se ndvrh nominovanych organizatord trhu
s elektiinou , plediozi viem provozovateldm pfenosovych soustav. VyZédé-li si vypracovani ndvrhu
delsi éas, spolupracuji vsichni nominovani organizétofi trhu s elektfinou za podpory vsech
provozovatelii prenosovych soustav po dobu nejvySe dvou mésicl, aby zajistili soulad nédvrhu
sodstavcila 2.”

Podie &l. 37 odst. 4 ,ndvrhy uvedené v odstaveich 1 a 2 se predioZi ke konzultaci
Konzultace o viech ndvrzich — tj. navrzich PoZadavki provozovatell pFenosovych soustav a
nominovanych organizatord trhu s elektfinou na algoritmus dennich trhit a na algoritmus
vnitrodennich trhti a pfedklddaném Navrhu algoritmu vypracovaném nominovanymi organizatory
trhu s elektfinou — se pripravuji ve spolupraci se viemi provozovateli prenosovych soustav a
nominovanymi organizatory trhu s elektfinou a navrhy budou konzultovany spole¢né tak, aby se
zajistilo iinné zhodnocenl jejich obsahu d€astniky trhu.

N4vrh algoritmu vypracovany viemi nominovanymi organizatory trhu s elektfinou, ktery zahrnuje
Pozadavky provozovatell pFenosovych soustav a nominovanych organiztorl trhu s elektfinou na
algoritmus dennich trhd a na algoritmus vnitrodennich trhi a zohlediiuje pfipominky z konzultace,
musi byt regulaénim organim pFedloZen ke schvéleni nejpozdéji do 18 mésich od vstupu nafizeni
Komise 2015/1222 v platnost, tj. do 14. tinora 2017.

pedle
»



ije

)

(8)

(9

Preklad z anglického jazyka — strana 3

V souladu s bodem oddivodnéni (14) nafizeni Komise 2015/1222 se Pozadavky na algoritmus dennich
trhG a vnitrodennich trh( zaklddajf na stévajicich fegenich propojeni trhi, kterd jsou zavedena nebo
se vyvijeji, aktualizuji & pozmériuf tak, jak je povazovano za vhodne.

Budouci vwyvoj metodik vypoltu kapacity v souladu s nafizenim Komise 2015/1222 miize vysadovat
dodateéné vstupnf parametry. V takovém pfipadé zaglou véichni provozovatelé pFenosovych soustav
Zadost o zmény aigoritmu nominovanym organizatoriim trhu s elektfinou a pozdéji viem narodnim
regulaénim organiim ke schvaleni. Hodnoceni dodateénych funkci algoritmu prob&hne v kazidém
regionu pro vypoéet kapacity v souladu s nafizenim Komise 2015/1222 nejpozdéji v dobé vypracovani
navrhu metodiky vypoitu kapacity provozovateli pfenosovych soustav. Vsichni provozovatelé
pfenosovych soustav a viichni nominovani organizitofi trhu s elektfinou spolupracuji na navrzich
pfipadnych zmén, které budou povaZovény za nutné, jakmile budou narodnim regulacnim organim
pfedioZeny ke schvaleni vy3e uvedené névrhy metodiky vypoctu kapacity (deset mésico po schvalen(
Navrhu regionii pro wpoget kapacity pfedloZeného viemi provozovateli pfenosovych soustavy.

V souladu s plénem subjektu provadéjiciho sesouhlasen pro propojeni trhd (MCO) ustavl nominovani
organizdtofi trhu s elektfinou prostiednictvim dohody o spolupraci viech nominovanych
organizator( trhu s elektfinou uzaviené mezi viemi nominavanymi organizétory trhu s elektfinou
Vybor nominovanych organizatord trhu s elektfinou a zavedou souvisejici opatfenl v oblasti spravy
vyhowujici nafizeni Komise 2015/1222. Spoleéns rozhodnut! a povinnosti nominovanych organizator(
trhu s elektiinou tykajici se tohoto Navrhu algoritmu budou koordinovény prostfednictvim Vyboru
organizdtorG trhu s elektfinou a souvisejicich opatfeni v oblasti spravy. Rozhodnuti Vyboru
nominovanych organizatorG trhu s elektfinou vtomto névrhu se vztahuji k rozhodnutim viech
nominovanych organizatord trhu s elektfinou koordinovanym prostfednictvim Vyboru nominovanych
organizatort trhu s elektfinou.

Dopad na cile nafizeni Komise 2015/1222

(10

(11)

(12)

(13)

Pfedklddany Navrh algoritmu zohledriuje obecné cile spoluprace v oblasti pfidélovéni kapacity a
fizeni pretizeni uvedené v &anku 3 nafizeni Komise 2015/1222. Cilem Poadavkd na algoritmus
dennich trhit a vnitrodennich trhg ie zejména zajiSténi optimainiho vyusiti prenosové infrastruktury
{optimalizace vypoétu a pfid&lovani kapacity mezi zénami) a padpora Géinné konkurence v oblasti
vyroby a dodavek elektfiny a obchodovani s ni Pfi respektovéni potfeby spravedlivého a fadného
trhu a spravediivé a fadné cenotvorby (podpora rozvoje likvidity trhu).

Cilem postupG spravy algoritmii je zajisténi spravedlivého a nediskriminaéniho  2achazeni

$ provozovateli pfenosovych soustav, nominovanymi organizitory trhu s elektfinou, Géastniky trhu,

narodnimi regulaénimi orgdny a Agenturou pro spoluprdci energetickych regulanich organd.

Poiadavky na algoritmus dennich trhg @ vnitrodennich trhi podporuji obchodovani s vice

nominovanymi organiztory trhu s elektfinou a zaroveri usnadriuji vytvaFeni rovnych podminek pro

nominované organizatory trhu s elektfinou. Algoritmy rovnéZ umosniuji Géast vice ney iednoho
provozovateie prenosové soustavy na jedné & obou stranach hranice nabidkové z6ny.

Dale Navrh algoritmu zajistuje a posiluje transparentnost a spolehlivost informacf, a to diky

poskytovani vhodné dokumentace k algoritmim, podavani zprav o wykonnosti viem zapojenym

zdcastnénym stranam a transparentnimu postupu (véetna konzultace, pokud je relevantni) za idelem
fizen{ zmén algoritma.

Navrh stanovi, e provozni vykonnost a dodriovani kritérif algoritmu dennich trhii a vnitrodennich

trhd budou fizeny podle zasad, které:

a)  poskytuji objektivni zdklad pro monitorovani provozni vykonnosti a sdélovani ddajd o ni;

b}  poskytuji zéruku, e Vykonnost algoritmu (dennich a vnitrodennich trhi) je na pfijatelné lirovni
a zejména ze algoritmus dennich trhé je pro viechny dny schopen v povolené dobé najit
pravidlim odpovidajici feseni problému propojeni trhi;

¢) napoméhaji pochopeni algoritmu dennich trhii a vnitrodennich trhd u zdcastnénych stran.
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(14) Névrh stanovi, ¥e zmény algoritmu dennich trhi a vnitrodennich trh( budou Fizeny podle zasad,

které:

a)

b)

c)

d)

zajistuji otevieny, transparentni a nediskriminaéni zplsob fizeni zménovych Zddosti, vCetné
vstupu zt&astnénych stran tam, kde je to relevantni;

poskytuji zdruku, ¥e Vykonnost algoritmu bude nyni i po pfiméfenou dobu v budoucnosti pii
realistickém predpokladu riistu a rozvoje trhu udriovana na pfijatelné Grovni;

umoifiuji, aby jednotlivé pofadavky nominovanych organizatord trhu s elektfinou nebo
provozovatel pfenosovych soustav byly podporovény tam, kde to neposkodi ostatni nebo kde
jsou pfijata opatFeni ke zmirnéni pfipadné skody;

zakladajf spravedlivy a Géinny postup, ktery podporuje véasny rozvoj trhu.

Harmonogram zavédéni

(15) Nominovani organizatofi trhu s elektfinou zavedou Névrh algoritmu v nabidkové zéné s ohledem na
zavadéni jednotného propojeni dennich trhi/jednotného propojeni vnitrodennich trhi neprodlené
po schvaleni Navrhu algoritmu narodnimi regulaénimi orgdny a sohledem na zménu a provoz
jednotného propojeni dennich trhii/jednotného propojeni vnitrodennich trhi neprodiené poté, co

a)

b)

bude vytvofena metodika spoleéného modelu sité vypracovana podie ¢lanku 17 nafizeni Komise
2015/1222 a metodika vypottu kapacity vypracovanad podie &anku 20 nafizeni Komise
2015/1222 a na hranicich piisluiného regionu pro vypolet kapacity bude zfizen pfisludny
subjekt pro wypoéet koordinované kapacity podle ¢lanku 27 nafizeni Komise 2015/1222 a

bude ve viech nabidkovych zénéach, kde je vice nei jeden nominovany organizétor trhu
s elektfinou, zavedena funkce subjektu provadéjiciho sesouhlaseni pro propojeni trhii podle ¢l.
7 odst. 3 nafizeni Komise 2015/1222 a opatfeni umoZiujici zahrnuti vice nez jednoho
nominovaného organizatora trhu s elektfinou vypracovana podle cldnku 57.

A PREDKLADAJI VESEM REGULACNIM ORGANUM NASLEDUYICI NAVRH ALGORITMU:

HLAVA 1

OBECNA USTANOVENi
Clének 1

Pfedmét a rozsah

1. Navrh algoritmu uvedeny vtomto Navrhu je tfeba povaZovat za spoleny ndvrh viech nominovanych
organizatorli trhu s elektfinou podle €ldnku 37 nafizeni Komise 2015/1222.

2. Pfilozené Pozadavky na algoritmus dennich trha a vnitrodennich trhi je tieba povazovat za spole¢ny ndvrh
véech nominovanych organizétor trhu s elektfinou a viech provozovatell pfenosovych soustav podle
¢lanku 37 nafizeni Komise 2015/1222.

3. Referen¢nim jazykem tohoto ndvrhu je anglidtina. Pro vylouceni pochybnosti tam, kde nominovani
organizatofi potfebuji tento ndvrh pfeloZit do svého narodniho jazyka, jsou pfislusni nominovani
organizatofi trhu s elektfinou v pfipadé nesrovnalosti mezi anglickym znénim zvefejnénym nominovanymi
organizatory trhu s elektfinou podle ¢€l. 9 odst. 14 nafizeni Komise 2015/1222 obsahujlci rdmcovy pokyn a



20
de

22
2é
0z

se

se

u
él.
10

ch

rh
lle

ni

i

Preklad z anglického jazyka — strana 5

znénim v jiném jazyce povinni nesrovnalosti odstranit tak, Ze svym pfislusnym ndrodnim regulacnim
organiam poskytnou revidovany pfeklad tohote ndvrhu.

Clanek 2

Definice

Pro ucely tohoto ndvrhu maji terminy pouzité v tomto dokumentu vyznam definovany v &lanku 2 nafizeni
Komise 2015/1222 a nafizeni 543/2013.

Dale se rozumi:

10.

1.

~Vykonnosti algoritmu” schopnost algoritmu dennich trhii nebo vnitrodennich trhi poskytnout
v poskytnutém casovém ramci ve vyrobé spolehlivé a platné kvalitni vysledky a dile pfipadné jiné
ukazatele vykonnosti stanovené vyborem nominovanych organizdtorll trhu s elektfinou v soucinnosti
s provozovateli pfenosovych soustav.

~Predpokladanym vyuzitim“ pfiméfené ofekivané Efektivni vyuZiti Funkce kazdou jednotlivou Stranou.
Unové Funkce uvadi Pfedpokladané vyuZiti tato Strana v predkladané Zménové Zidosti. U stavajicich
Funkci se Pfedpoklddané vyufitl odvodi od Efektivniho wyuiiti podie vzorce spoletné definovaného
nominovanymi organizatory trhu s elektfinou. Piedpoklddané vyusiti se pouZije pro (cely testovéni
dopadu Zménovych zadosti v Easovém harizontu stanoveném Vyborem vSech nominovanych organizitort
trhu s elektfinou (obvykle jeden rok).

»Zménovou Zadosti” oficidini Zddost jedné & vice Stran o Jakoukoli zménu Algoritmu dennich trhi nebo
vnitrodennich trhi nebo jeho vyufiti ve vrobé.

»~Algoritmem dennich trhi“ algoritmus pro sesouhlaseni propojenych dennich trha v jednotném propojeni
dennich trhii ve funkci subjektu provadéjictho sesouhlasenf pro propojenl trhii, ktery vypolitévé ceny
a poskytuje nezbytné vstupni ddaje pro postupy prevodu a zti&tovani.

»Efektivnim vyuZitim” pozorované relevantni vyusiti Funkce v provozu kaidou jednotlivou Stranou
v minulosti.

~Funkei“ jakykoli rys trhu & sité nebo koncepéni prvek zaclenény do systéml, sdéleni a postupt
podporujicich Algoritmus dennich trhii nebo vnitrodennich trhi v souladu s PoZadavky na algoritmus.
»Budoucimi poZadavky” poZadavky na Algoritmus dennich trhi nebo vnitrodennich trhii navriené podle
cldnku 37, které bude Algoritmus dennich trhii nebo vnitrodennich trhi splfiovat po uvodnim spusténi
jednotného propojeni dennich nebo vnitrodennich trhi, v pfipadé potfeby na zikiadé objasnéni
poZadavku a technického posouzeni dopadu na Vykonnost algoritmu.

»Algoritmem vnitrodennich trhi“ algoritmus pro pérovani pii kontinudinim obchodovani v jednotném
propojeni vnitrodennich trhi ve funkci subjektu provédgjiciho sesouhlaseni pro propojeni trhd, ktery
vypocitdva zobrazovani pokynd, paruje pokyny a poskytuje nezbytné vstupni udaje pro postupy prevodu a
zittovani.

»Polatelnimi pozadavky” PoZadavky na algoritmus dennich trhii nebo vnitrodennich trhii navriené padle
&lanku 37, které bude Algoritmus dennich trhi nebo vnitrodennich trhi splfiovat od zahdjeni provozu
Jednotného propojeni dennich nebo vnitrodennich trhi (blize definované v planu MCO).

»Mistni smlouvou” smlouva, kterd neni definovana v systému XBID/algaritmu vnitrodennich trhi. Pokyny
tykajici se mistnich smiuv miZe parovat jen nominovany organizdtor trhu s elektiinou, ktery tyto smiouvy
konfiguroval v pfisiu§ném systému obchodovéni, a to pouze v rémci nabidkové z6ny, do niz byly zafazeny.
»Viastniky” Strany {vichni provozovatelé pfenosowych soustav nebo vdichni nominovani organizatofi trhu
s elektfinou), kteff navrhuji PoZadavek na algoritmus podie &lénku 37 nafizeni Komise 2015/1222. Vlastnici
odpovidaji za definovani Poadavku na algoritmus, odsouhlaseni jakékoli zmény takového PoZadavku na
algoritmus a ovéfeni, fe Funkce Algoritmu dennich trhi nebo vnitrodennich trhd splfiuji PoZadavek na

algoritmus.
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»Stranou” jakykoli nominovany organizator trhu s elekifinou nebo provozovatel prenosové soustavy,
pokud neni uvedeno jinak.

JLimitem vyuZiti maximalni vyuZit( jakékoli Funkce, které miie mit vyznamny vliv na Vykonnost
algoritmu, povolené jednotlivou Stranou ve vyrobé. Limit vyuiiti je zaloZzen na Pfedpoklddaném vyuziti
upraveném ristovym faktorem definovanym podie zisad dohodnutych v Sitovych kodexech v soutinnosti
s provozovateli pfenosovych soustav.

Clének 3
Pozadavky na algoritmus

PoZadavky na algoritmus dennich trhil jsou stanoveny v pfiloze 1 a PoZadavky na algoritmus vnitrodennich
trhl v pfiloze 2 s cilem zajistit, aby bylo zaruéeno efektivni pfidélovani kapacity, a to zplsobem, ktery
napomaha efektivni cenotvorbé, ktery respektuje schvdlenou kapacitu mezi zénami a omezeni pro
pfidélovani dodand provozovateli pfenosowych soustav, ktery respektuje poZadavky na predkiddéni
vysledkd a ktery Ize opakovat a Skalovat v souladu s poZadavky nafizeni Komise 2015/1222 uvedenymi v &.
37 odst. 1 pism. a}, ¢I. 38 odst. 1 a ¢l. 51 odst. 1.

PoZadavky na algoritmus obsahuji spole€ny soubor poZadavk(i navrhovany provozovateli pFenosovych
soustav, spolecny soubor poZadavki navrhovany nominovanymi organizatory trhu s elektfinou a spolecny
soubor poZadavk( navrhovany jak provozovateli pfenosovych soustav, tak nominovanymi organizitory
trhu s elektfinou.

Jakakoli zména Funkce véetné zmén potiebnych ke spinéni Budoucich pozadavkd se bude provadét podle
Zménové Zédosti, a to vietné posouzeni proveditelnosti a dopadu na vykonnost algoritmu.

Vybor nominavanych organizatord trhu s elektfinou je povinen udrzovat Funkce Algoritmu dennich trh( a
vnitrodennich trhi v souladu s Pocdtecnimi poZadavky i Budoucimi poZadavky (po jejich zavedeni).

Clének 4
Aigoritmus dennich trii

Algoritmus pro sesouhlaseni propojenych dennich trhi se zaklada na PCR algoritmu Euphemia pavodné
vypracovaném a zprovoznéném v regionech MRC a 4MMC.

Algoritmus pro sesouhlaseni propojenych dennich trhGi pouZivd optimalizaéni fedeni v kombinaci
s heuristickymi pravidly za tcelem maximalizace celkového ekonomického blahobytu na zakladé vstupnich
pokyn( a tdajl o pfenosovych soustavéch spoleéné s omezenimi pro parovani danymi siti a trhem.
Algoritmus pro sesouhlaseni propojenych dennich trhil bude nejprve sméfovat k nalezeni feenl, které
vyhovuje vstupim a omezenim pro feeni. Ndsledné bude v rdmci vymezeného provozniho ¢asu hledat
feSeni piina$ejici vétsi ekonomicky blahobyt.

Pokyny budou anonymni, tj. nebude moiné identifikovat, od kterého tiéastnika trhu vzesly.

Vjednotlivem pfipadé algoritmu pro sesouhlaseni propojenych dennich trhGi provozovaného
koordindtorem budou vypotitany vysledky pro viechna propojend obchodovaci stfediska nominovanych
organizatort trhu s elektfinou, kde obchodovaci centrum nominovaného organizatora trhu s elektfinou
predstavuje pokyny predloZené jednomu konkrétnimu nominovanému organizatorovi trhu s elektfinou
v jedné nabidkové z6né.

Vstupni lddaje budou k dispozici kterémukoli oprdvnénému Operdtorovi, ktery je opravnén paralelné
provadét vypodet sesouhlaseni propojenych dennich trha.

Vysledky algoritmu pro sesouhlasenf propojenych dennich trh budou zahrnovat toto:

a)  na nabidkovou z6nu a region PUN: ceny pro kazdy relevantni obchodni interval,
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b) na obchodovaci centrum nominovaného organizitora trhu s elekifinou: Eisté objemy, celkové
sparované pokyny pro kaidy relevantni obchodni interval, sparované komplexni pokyny, blokové
pokyny, pokyny s definovanou prioritou akceptace a PUN pokyny.

Vybor nominovanych organizatord trhu s elektfinou stanovi provozni postupy a casové harmonogramy,

které budou obsahovat jak béiné, tak nahradni postupy spliiujici provozni pozadavky podle nafizeni

Komise 2015/1222. Nominovani organizatofi trhu s elektfinou budou povinni tyto postupy dodrzovat.

Za béiného provozu predklddaji nominovani organizatofi trhu s elektfinou pokyny do Funkce MCO do

12.10, jinak se uplatriuji ndhradni postupy.

Clonek 5
Algoritmus vnitrodennich trh

Algoritmus pro parovani pfi kontinualnim obchodovani se zaklada na feeni XBID, které bylo plivodné

vypracovano ve statech skupiny NWE+.

Algoritmus pro pérovani pfi kontinudinim obchodovani zahrnuje modul sdilené knihy pokyni a modul

Fizeni kapacity. Modul sdilené knihy pokynu spravuje zépis pokynd, jejich fizeni a parovani, zatimco modul

Fizeni kapacity spravuje Fizeni a pfidélovan( pfenosové kapacity.

Algoritmus pro pérovani pfi kontinualnim obchodovéni umozfiuji riznym nominovanym organizdtorim

trhu s elektfinou, aby se napojili na centralni modul sdilené knihy pokyn(. Pokyny se zapisuji v mistnich

obchodnich Fedenich; vechny platné pokyny véas zapsané v mistnim obchodnim fegeni se automaticky
zapisuji do sdilené knihy pokynii (nikoli pokyny tykajici se mistnich smiuv); opravnéni k pfimému pistupu
do sdilené knihy pokynii Géastnici trhu nemaji.

Parovénf kontrakti se provadi v modulu sdilené knihy pokynt bez ohledu na oblasti dodani, kde byly

pokyny zapsany {vCetné pokynli ze stejné oblasti). Nominovani organizatofi trhu s elektfinou jsou

oprévnéni pérovat jiné mistni kontrakty sami. Modul sdilené knihy pokyni vede konsolidovanou knihu

pokynd pro viechny kontrakty (kdy nejde o mistni kontrakty) na zakladé dostupné prenosové kapacity a

omezeni pro piidélovani mezi trznimi oblastmi.

Modu! fizen{ kapacity poskytuje informace o aktudini dostupnosti kapacity. Pfi provadén{ pfeshraniénich

obchod bude potfebna preshraniéni kapacita implicitné pfidélovana v modulu fizeni kapacity.

Explicitni dcastnici maji za U¢elem provadéni explicitnich rezervaci kapacity pfimy pfistup do modulu fizeni

kapacity.

Modul sdilené knihy pokynii uréi mistni pohled na viechny pokyny, které Ize realizovat ve vybrané oblasti

doddvky, tj. mistni pokyny a pokyny ze spojenych oblasti, v nich? je dostupna prenosova kapacita.

Sdilend kniha pokynd pouZivd deterministické postupy parovani. Kontrakty se ve sdilené knize pokyni

budou pinit v pofadi podie ceny a sekundarné podie &asu pFijeti:

a)  cena: pokyny se realizuji podle nejiep$f ceny. Jako prvni se realizuje nejlepsi pokyn k ndkupu proti
nejlepsimu pokynu k prodeji (nejlepsi cenou u pokynd k nékupu je nejvy3i cena, u pokynu k prodeji
nejnizsi cena);

b) ¢as: pfi zapisu do sdilené knihy pokyni je pokynu pfifazeno Zasové razitko. Toto &asové razitko se
pouzivd ke stanoveni priority pokynii se stejnym cenovym limitem. Pokyny, které byly &asovym
razitkem opatfeny dfive, maji vy33i prioritu nez pokyny s pozdéjsim &asovym razitkem.

Zuctovaci cenou pro nové zadany pokyn, ktery je parovan, je cena nejlepsiho pokynu, ktery jiz ve sdilené

knize pokynii zapsan je:

a) pokud je nové zadany pokyn k ndkupu spdrovan se stavajicim pokynem k prodeji, stavd se limitni
cena pokynu k prodeji cenou, za kterou je obchod realizovan.

b}  pokud je nové zadany pokyn k prodeji sparovan se stavajicim pokynem k ndkupu, stavd se limitni
cena pokynu k ndkupu cenou, za kterou je obchod realizovén.



Preklad z anglického jazyka — strana 8

10. Je-li ve sdilené knize pokynd 2zjiStén obchod mezi zénami, poda se prostiednictvim modulu fizeni kapacity
poZadavek na odpovidajici kapacitu mezi zénami. Pozadavky na implicitni kapacitu se zafazuji do fronty
spolecné s poZadavky na explicitnf kapacitu a jsou vyfizovany v ¢asové posloupnosti. Pokud neni kapacita
mezi zénami k dispozici, neni obchod mezi zénami sparovan.

11. Nesmi dochdzet k diskriminaci mezi parovanim pokyni pro jeden obchodni interval, parovanim pokyn(
pro vice obchodnich intervaltl (tj. blokovych) a schvalovdnim poZadavki na explicitni kapacitu. Tyto
potadavky budou vyfizovény podle zdsady ,kdo dfiv pfijde, je dfiv na Fad&“.

Clének 6

Zésady Fizeni algoritmi

Provozni vykonnost a dodrzovéni kritérii aigoritmu dennich trhi a vnitrodennich trhi budou Fizeny padle nize
uvedenych zasad fizeni algoritma.

1. Vykonnost bude kontrolovat a méfit Vybor nominovanych organizatord trhu s elektfinou v souinnosti se
viemi provozovateli pfenosovych soustav podle konkrétniho postupu monitorovani algoritmu v souladu
s ¢ldnkem 10 nafizeni Komise 2015/1222.

2. Postup sledovéni algoritmu uvedeny véldanku 6.1 musi pro algoritmus dennich trhi a algoritmus
vnitrodennich trhi pfinejmensim obsahovat:

a) relevantni definici vykonnosti,

b} relevantni ukazatele pro sledovani vwkonnosti algoritmu a souladu s PoZadavky na algoritmus,
které budou pfinejmensim zahrnovat:

i pro algoritmus dennich trha: droveri blahobytu, ukazatel(e) optiméinosti dosazeného
blahobytu, Cas, ktery algoritmus potfebuje, aby dospél k prvnimu feSeni, pocet
paradoxné zamitnutych blokowych pokynd a paradoxné zamitnutych pokynt dle
podminky minimdiniho pFijmu a déle pfipadné jiné méfené hodnoty, kterych bude
posiéze zapotrebi,

ii. pro algoritmus vnitrodennich trhi: {as potiebny ke zpracovéni pokynu, &as potiebny ke
zpracovani obchodu, €as potiebny k pFipravé vystupu po propojeni a déle piipadné jiné
méfené hodnoty, kterych bude posléze zapotrebi,

¢) relevantni prahové hodnoty pro zjisténi zhorSeni vykonnosti nebo moiného nesouladu
s provadénymi PoZadavky algoritmu,

d} frekvence a postup rGzného hlddeni vysledki monitorovaci &innosti Vyboru nominovanych
organizatorii trhu s elektfinou, viem provozovatelim prenosovych soustav, viem narodnim
regulaénim orgdnim a pfislusnym férdm zdcastnénych stran vsouladu s éldnkem 11 naifzeni
Komise 2015/1222,

e} postup, kterym bude v pfipadé potfeby obnovena vykonnost a dodrzovani kritérii v souéinnosti se
viemi provozovateli pfenosovych soustav a kterym budou informovéni viechny narodni regulaéni
organy,

f) relevantni informace, které maji byt sdéleny tietim osobam, a pfisiuiné komunikaéni kansly.

3. Zejména tehdy, dojde-li postupy uvedenymi vy3e v &ldnku 6.1 ke zjisténi zhorSeni vykonnosti nebo
nesouladu s provédénym PoZadavkem na algoritmus podle €ldnku 6.2 pism. e), je Vybor nominovanych
organizator trhu s elektfinou povinen:

a) neprodlené informovat vSechny provozovatele pienosovych soustav a viechny narodni regulaéni
organy,

b) tento pfipad vySetiit a vco nejvétdim rozsahu oznémit své Zjisténi na pfislusnych férech
zliCastnénych stran organizovanych v souladu s élankem 11 rdmcového pokynu podle nafizeni
Komise 2015/1222,
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¢} zhodnotit pfipadné potencialni zdokonaleni algoritmu, které bude zavedeno na zdkladé zménové
Zadosti,

d) dét viem provozovatelim pfenosovych soustav a viem narodnim regulaénim organim na védomi
zjisténé feSeni spolu se souvisejici dokumentaci,

e} nakonec zahdjit postup Zménové zadosti uvedeny v &lénku 7.

4. Postup monitorovani algoritmu uvedeny v &lénku 6.2 schvaluje Vybor nominovanych organizitord trhu

s elektfinou v soucinnosti se viemi provozovateli pfenosovych soustav a po veiejné konzultaci. Postup
bude zachovavan podle ustanoveni ¢lanku 9.

Clének 7

Zisady fizeni zmén

Vybor nominovanych organizator( trhu s elektfinou fidi zmény Funkce aigoritmu dennich trhi a vnitrodennich
trhii a uZivéni v souladu se zasadami uvedenymi v tomto &lénku 7. Viybor nominovanych organizdtor( trhu
s elektfinou zacleni zdsady do podrobnéjSich postupti fizeni zmén.

ZdrZenlivost a kontrola

Jakakoli Zménova Zddost povede jen k pfimétenému, kontrolovanému dopadu na Vykonnost algoritmu a
k Zadnému vyznamnému narueni Funkce jii zafazené do Algoritmu dennich trhi nebo vnitrodennich trhd
a bude slucitelny s Pogatetnimi pozadavky i Budoucimi pozadavky (po jejich zavedeni).

Vykonnost algoritmu se bude méfit podle kritérii uvedenych v &lanku 6.1,

Bude zohlednén rovné? jakykoli dopad na vykonnost souvisejicich systémii a postupti funkce MCO.

Spravedlivé a nediskriminaéni nakigddni se zménovymi Zddostmi

V3echny Strany majf v zdsadé pravo vyuzivat jakoukoli Funkei na zakladé schvaleni Zménové 33dosti.
Jakoukoli novou Funkci mohou poutit viechny Strany, které pivodné prispély k jejimu vypracovani, a dile
pfipadné dalsi Strany, které jsou ochotné se podélit o naklady na tuto novou Funkci. VyuZiti Funkce
stranou je podminéno odpovidajici Zménovou #adosti. Souvisejici naklady budou rozdéleny podle pravidel
pro sdileni v souladu s nafizenim Komise 2015/1222.

Zménové Zadosti v Algoritmu dennich trhi nebo vnitrodennich trhi pfedkliddané kteroukoli ze stran
budou vyfizovany objektivnim a nediskrimina&nim zpsobem. Kritéria pro Fizeni Zménovych Zddost! budou
stanovena v pfisluSném postupu pro kontrolu zmén schvdleném Vyborem nominovanych organizatord
trhu s elektfinou v soucinnosti se viemi provozovateli prenosovych soustav a po verejné konzultaci.
Postup bude udriovan v aktualizované podobé podie ustanoveni &anku S.

Zménové zédosti, které si kladou za cil zlepsit Vykonnost algoritmu, se povaiuji za prospésné pro viechny
nominované organizatory trhu s elektfinou a bude o nich rozhodovat Vybor nominovanych organizatori
trhu s elektfinou a na naklady se bude hledét jako na spoleéné néklady podie nafizeni Komise 2015/1222.
Podobné muze vybor nominovanych organizator( trhu s elektiinou rozhodnout, 3e kterakoli Zménova
Zidost se povazuje za spoleény ndvrh viech nominovanych organizatord trhu s elektiinou.

Zménové Zidosti bude Vybor nominovanych organizatort trhu s elektinou pfijimat za predpokladu, Ze
Zadajicf Strana & Strany ponesou souvisejici naklady v souiadu s nafizenim Komise 2015/1222 a Je takové
provadéni je v souladu zejména s ustanovenim élanku 7.1.

Kterakoli Strana se mizZe pfipojit ke Zménové #adosti jinych Stran za pfedpokladu, e (i) tato dalsi Strana &
Strany mohou Zadat o tpravy Zménové f4dosti, coz plvodni #4dajicl Strana & Strany budou povaZovat za
jednani v dobré vife a nebudou je bezdivodné zamitat, a Ze {ii) plivodni Zadajici Strana & Strany a dalsi
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Strany ponesou souvisejici naklady (kdy pripadné sdileni nakladd bude v souladu s nafizenim Komise
2015/1222), dokud bude mit vybor nominovanych organizatort trhu s elektfinou za to, ¥e se ustanoveni

¢lanku 7.7 nepoutije.
Limity vyuZiti

UZivéni jakékoli Funkce v provozu kteroukoli Stranou, kterd mé viiv na Vykonnost algoritmu, podiéha
kontrolovanym Limitam vyuiti.

Poté, co bude Funkce v provozu dostupnd, bude Efektivni vyusiti a Predpokiddané vyufiti Funkce zakladem
pro budouci pfedpoklady tykajici se viivu této Funkce na Vykonnost algoritmu {vCetné testovani jinych
Zménovych poZadavk).

Dohodnuty Limit vyuZiti neposkytuje Strané vyhrazeny pfidél ke zhorieni Viykonnosti algeritmu dennich
trh: ani vnitrodennich trhd, ktery by bylo mo#no vyu#it v budoucnu & pro jiné ucely.

Strana je povinna provadét opatfeni k zamezeni porugovani dohodnutych Limith vyugiti. Takovd opatieni
budou zahrnuta do Zménové 2ddosti. V pfipadé, Ze kterdkoli Strana Limity vyu#iti porudi a nepiijme véasna
opatieni vetné napiiklad dosaZeni schvalenf Zm&nového pozadavku na navydeni Limitd vyuditi, mohou
ostatni Strany tuto skutecnost nahtdsit viem narodnim regulagnim organtim.

Strany jsou povinny zajistit, Ze podminky uvedené ve schvéleném Zménovém poZadavku jsou v provozu
dodrZoviny. Zejména pokud néktera Strana piedpokli4ds, e Efektivni vyuiiti Funkce presdhne Limit vyusiti
této Funkce, piedioZi Zménovou ¥adast na navydeni Limitu vyuiiti.

Postup Zménoveé Zdadosti

Strana ¢i strany navrhujici Zm&novou Zédost odpovidaji za pIné specifikovdni svého poZadavku vietns
pozadovaného Pfedpokiddaného vyuiitf a pfipadného nasltedného G&inku na postupy (i jiné systémy.
Dopad na Vykonnost algoritmu, stavajici Funkce, sousedn( systémy a procesy bude hodnocen na zakladé
Pfedpokladaného vyuiiti nové Funkce spoletné s Predpokladanym vyuZitim stévajicich Funkci.

Hodnocenf Zménowych Zddosti, které se tykaji stejného Easového rozvrhu zavadéni, bude nejprve
provddéno souhrnné. Pokud by takowy souhrnny pfistup porusovai kritéria pfijateinosti, maze byt
provedeno druhé hodnoceni na zékiadé dopadi jednotlivych zmén.

Rozhodovani

Zménové Zadosti musi schvélit wbor nominovanych organizatord trhu s elektfinou na zékladé objektivni
hodnotici zpravy.

Schvalené a zamitnuté Zménové dosti se zvefejfiuji s pFislusnym odivodnénim, aby bylo zajisténo
objektivni a nediskriminaéni nakléddni se zménovymi poZadavky, pokud Zménové Zidost neobsahuje
obchodné citlivé informace.

. Prévo obdrZet viechny relevantni informace o stavu Zménové 33dosti maji vdechny dot¢ené Strany.
21,

M3&-li rozhodnuti podle tohoto Nivrhu algoritmu dopad na PoZadavky na algoritmus navriené viemi
provozovateli pfenosovych soustav (nebo viemi provozovateli pfenosovych soustav a vSemi
nominovanymi organizétory trhu s elektfinou spoleéné), bude Vybor nominovanych organizitori trhu
s elektfinou postupovat v souginnosti s provozovateli prenosovych soustav.

Jakakoli rozhodnuti, kterd md Vybor nominovanych organizdtorti trhu s elektfinou ucinit podie tohoto
Navrhu algoritmu, budou odiivodnéna odkazem na cile uvedené v &dancich 3 a 37 nafizeni Komise
2015/1222,

Vybor nominovanych organizatorii trhu s elektfinou je opravnén rozhodnout o postoupeni rozhodnuti
podle tohoto Navrhu algoritmu nezévislému rozhod&imu soudu, ktery uréi nominovani organizatofi trhu
s elektfinou v soucinnosti se viemi provozovateli plenosovych soustav, k zdvaznému rozhodnut).
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24. Kterdkoli Strana miZe rozhodnuti vyboru nominovanych organizitori trhu s elektfinou podle tohoto
Navrhu algoritmu napadnout tak, ze poZdda o postoupenf nezavislému rozhodéimu soudu.

25. Postoupeni podle ustanoveni 7(35) a 7(36) se budou fidit postupy stanovenymi vyborem nominovanych
organizator( trhu s elektfinou v soucinnosti s provozovateli pfenosovych soustav v souladu s ustanovenim
7(33).

Cldnek 8
Zapojeni zti¢astnénych stran

1. Scilem podpofit transparentnost trhu a néleitou droven zapojeni zicastnénych stran a zajistit objektivni
a nediskriminacni fizeni a vypracovani algoritmu se pouZiji ndsledujici ustanoveni.

2. Vybor nominovanych organizator( trhu s elektfinou povede vefejny prehled ndsledujicich dokumentd,

ktery bude pravideing oficidlné aktualizovdn a konzultovan s prislusnymi fory ziéastnénych stran
organizovanymi v souladu s &édnkem 11 nafizeni Komise 2015/1222:

a)  Algoritmus dennich trh(i a vnitrodennich trhi podle &énku 4 a 5,

b)  postup pro monitorovéni algoritmd uvedeny v &lanku 6,

¢}  postup pro kontrolu zmén uvedeny v &lanku 7,

d}  ustanoveni nezavislého rozhodtiho soudu uvedeného v &ldnku 7.28 a 7.29.

3. Vybor nominovanych organizitord trhu s elektfinou povede aktualizované vefejné zaznamy o:

a)  schvélenych a zamitnutych zménovych ddosti uvedenych v &anku 7 s odpovidajicim zdGvodnénim,

b}  uplatiiovanych Limitech vyuziti uvedenych v &énku 7,

¢)  vykonnostnich vysledcich algoritmu méfenych na zakladé kritérii uvedenych v postupu podle ¢lanku
9.2.b),

d)  hldSeni o piipadnych incidentech zaznamenatelnych Ucastniky trhu a poufiti ndhradnich a nouzovych
postupa.

PRILOHA 1 ~ PoZadavky na algoritmus dennich trhi

PRILOHA 2 - Pozadavky na algoritmus vnitrodennich trh
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Proposal for a common set of requirements for
the DA price coupling algorithm

14 February 2017




1. Background

(1)

(2)

{3

—

(4)

(5

—

(6)

(7)

(8)

9)

This document is a common proposal developed by all Transmission System Operators (hereafter referred
to as “TSOs”) and Nominated Electricity Market Operators (hereafter referred to as “NEMOs”) for a
common set of requirements for the price coupling algorithm (hereinafter referred to as “DA Algorithm
Requirements”) in accordance with article 37 of Commission Regulation (EU) 2015/1222 establishing a
guideline on capacity allocation and congestion management (hereafter referred to as the “CACM

Regulation”).

For the purpose of this proposal, terms used in this document have the meaning of the definitions included
in Article 2 of the CACM Regulation and Regulation 543/2013.

According to Article 37: “1. By eight months after the entry into force of this Regulation: (a} all TSOs
shall jointly provide all NEMOs with a proposal for a common set of requirements for efficient capacity
aflocation to enable the development of the price coupling algorithm and of the continuous trading
matching algorithm. These requirements shall specify functionalities and performance, including deadlines
for the delivery of single day-ahead and intraday coupiing results and details of the cross-zonal capacity and
allocation constraints to be respected;”

In addition to the above common proposal for the TSOs Algorithm Requirements, article 37 of the CACM
Regulation requires that “afl NEMOs shall jointly propose @ common set of requirements for efficient
matching to enable the development of the price coupling algorithm and of the continuous trading
matching algorithm” (hereinafter referred to as “NEMOs Algorithm Requirements”) within the same
deadline,

When both proposals are prepared and after the deadline of eight months, all Nominated Electricity
Market Operator (hereafter referred to as “NEMO”) and all TSOs shall cooperate to finalise the sets of the
TSOs and NEMOs Algorithm Requirements. Based on the above two sets of requirements, TSOs and
NEMOs Algorithm Requirements, “all NEMOs sholl develop a proposal for the algorithm in accordance
with these requirements. This progosal shall indicate the time limit for the submission of received orders
by NEMOs required to perform the MCO functions in accordance with Article 7(1){b).” This NEMOs proposal
for the algorithm shall be prepared no later than three months after the submission of the TSOs and NEMOs
Algorithm Requirements.

In accordance with Article 37(3) of the CACM Regulation the NEMOs proposal for the algorithm “shall be
submitted to all TSOs. If additional time is required to prepare this proposal, all NEMOs shall work together
supported by ail TSOs for a period of not more than two months to ensure that the proposal complies with
paragraphs 1 and 2.

According to paragraph 4 of Article 37 “The proposals referred to in paragraphs 1 and 2 shall be subject to
consultation in accordance with Article 12”. The consultation on all proposals, i.e. TSOs and NEMOs

algorithm requirements and the NEMOs proposal for the algorithms shall be prepared in cooperation
between all TSOs and 2!l NEMOs and be consulted upen together to ensure efficient assessment of their

TS Al (W 1IVLIVIN S WM MU LT wiAG e

content by market participants.

The all NEMOs proposal for the algorithm developed based on the TSOs and NEMOs algorithm
requirements and taking into account the comments from the consultation shall be submitted to the
regulatory authorities for approval no later than 18 months after the entry into force of the CACM

Regulation, i.e.14 February 2017.

Decisions of the NEMO Committee in this proposal refers to decisions of All NEMOs coordinated via the
NEMO Committee.
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2. Terminology

1. ’NEMO

Trading hub’ shall be defined as ‘the set of orders submitted by the market participants to a specific

NEMO within a Bidding Zone.
2. Cross Zonal Flows are Scheduled flows between adjacent Bidding Zones.

3. Approach

The table below sets out the DA Algorithm Requirements. Each requirement has been classified according
to the following criteria:

1. State:
a.

b.

2. Qwner:

Initial Requirement: a requirement that must be complied with at the point the SDAC first
commences operation. Such requirements are normally already incorporated into the PCR solution.
Future Requirement: a requirement that must be complied with at a point after the SDAC first
commences operation. Such requirements shall need to be properly specified and implemented via
a Change Request (which shall include technical feasibility and performance impact assessment}.

owner of the requirement (TSOs, NEMOs, or joint TSOs and NEMOs) with meaning as defined in the

Algorithm Proposal

3. Nature:
a.

b.

MCO Function: a requirement that relates to the joint responsibility of NEMOs to carry out MCO
functions in accordance with Article 7(2).

Scheduled Exchange Calculation (“SEC”) Function: a requirement that relates to the joint
responsibility of TSOs to calculate and publish scheduled exchanges on borders between bidding
zones in accordance with Article 8{2)(g), where such requirement shail be supported by the DA
Algorithm, in many cases these requirements are not yet specified {“Future”) and it may be that the
calculations will be performed outside the DA Algorithm — e.g., as a separate post-matching process,
or a local/regional process. The solution shall be agreed between the relevant NEMOs and TSOs.

In some cases it has not been possible yet to reach agreement between NEMOs and TSOs regarding the
common set of requirements. This is indicated by comments in italics in the text.



4. Price coupling algorithm requirements

Title 1: Requirements on functionalities and performance

1. General requirements

a. For each bidding zone the algorithm shall be able to:
i.  facilitate orders for several Market Time Units
(hereafter referred as “MTUs”}, such as 15
minutes, 30 minutes and hourly, including cross-

matching between MTUs;

ii. the algorithm shall support the products as
approved in-accordance with Article 40 of the

CACM regulation;

iii. facilitate different MTUs which shali be
configurable in each bidding zone;

iv. facilitate configurations with more than one
NEMO for a given bidding zone, meaning several
day-ahead trading hubs within a bidding zone;

v. support multiple scheduling areas within a
bidding zone as requested by TSOs;

vi. allocate cross-zonal capacities on a bidding zone
border with one or multiple TSOs on one or both
sides of the concerned bidding zone border.

b. The objective of the price coupling algorithm is to
maximize economic surplus {this means that the sum of
the consumer surplus, the supplier surplus and the
congestion income) for single day-ahead coupling for the
next trading day, consistent with time limitations,
conditions and requirements established by NEMOs and

TSOs.

¢. The algorithm shall be able to deal with muitiple bidding
zones by country and shali be scaiabie to cover aii Europe.

d. The algorithm shall apply deterministic rules in case of
solutions with equivalent social weifare in order to define
prices and net positions for each bidding zone.

e. The algorithm shall find a solution within the allowed time
limit, including the potential to extend the processing time
in case allowed calculation time is exceeded.

f.  The algorithm shall be able for each MTU to provide the
net position per NEMO trading hub and the input for the
calculation of the adjacent cross-zonal flows between

bidding zones.
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h.

The algorithm shall be able to calcuiate the cross zonal
flows per bidding zone.

For each bidding zone the result from application of the
algorithm shall be one price and one net position for each
MTU. For the bidding zones containing several NEMOs, the
net position for each MTU will be calculated for each
NEMO trading hub. Additionally, there can be defined
special procedures when fall back requirements are being
applied in the case relevant TSOs are requiring them. In
these fall back cases there shall be one price and one net
position for each MTU for each bidding zone. In case of
partial decoupling, net positions and prices shall be
determined by implicit auctions on non-decoupled bidding
zone borders.

For each bidding zone the result from application of the
algorithm shall be one price and one net position for each
MTU. For the bidding zones containing several TSOs
separating their scope in different scheduling areas, the
net position for each MTU will be calculated for each
scheduling area.

To secure robustness of the functioning of the algorithm,
the complexity of the problems that are to be solved may
need to be bounded. This can be managed by imposing
limits to the number/usage of different products or/and
other requirements that the algorithm can manage. The
process to manage this limitation will be described in the
algorithm methodology.

2, Qualitative requirements with precision and price ranges

a.

The algorithm shall apply to all market participants
providing non-discriminatory access to cross zonal capacity

in accordance with Article 3 of CACM.

It must be possible to reproduce the same results upon
request. In particular, in case of tie rules (between two or
more orders), deterministic rules must be implemented,
and for branching decisions (if any), such choices need to
be logged, to allow for a one-to-one re-creation of the
events resuiting in the final result.

The algorithm shall allow for partial decoupling, including
per bidding zone that belong to a predefined set of bidding
zones.

The algorithm shall be able to deal automatically and easily
with leap years, i.e. 366 days in in a year.
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The algorithm shall be able to deal automatically and easily
with day-light savings related to winter and summer time
changes, i.e. algorithm shall support 23, 24 or 25 hours for
a trading day.

The calculation process of the algorithm, including prices
and allocated capacities resuiting from this calculation
process, has to be transparent, auditable, and explainable.
This requirement applies also to all deterministic rules and
applied algorithm heuristics and occurrence rate of these
rules and heuristics.

The algorithm source code shall be well structured and well
documented

A description of the algorithm should be made publicly
available, and shouid be kept up to date.

The algorithm shall be able to deal with negative prices for
each bidding zone as well as with different non-
harmonized price boundaries, i.e. maximum price and
minimum price, between different bidding zone

The algorithm shall be able to round calcuiated prices and
volumes according to bidding zone specific ticks and
rounding rules.

3. Performance

The algorithm shall be robust and reliable and it shall be
resilient to pretested data configurations such as but not
limited to non-crossing of bids and offer curves, orders'
curtaillment, maximum and minimum prices, price and
volume indeterminacy.

The algorithm shall always produce a unique result, i.e.
price and volume indeterminacy shall be resolved.

The algorithm shall use proven IT technology, e.g. proven
third party software.

The algorithm shall be available at all times when required
and shall perform according to the requirements in all
circumstances.

The algorithm should scale well when the number of
bidding zones increases: the algorithm should cope with
new markets that need to be incorporated in the price
coupling, either corresponding to geographical extensions,
or with additional NEMOs in existing bidding zones.

The performance of the algorithm must have good quality
and performance in a way that ensure that all results
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demanded by the TSOs and market participants are
received by them by the time they demand.

Price taking orders (PTOs) are buy (respectively sell) limit
orders submitted at the maximum (respectively minimum)
prices. Failure to accept these price taking orders is a
situation we refer to as curtailment:

i.  Incase of over-supply not all price taking supply
orders can be accepted;

ii.  Incase of under-supply not all price taking demand
orders can be accepted.

Curtailment can be partially mitigated by exporting excess
energy or importing deficit energy. In case more than 1
bidding zones faces a curtailment situation, when we
increase the curtailment of one, the curtailment of the
other will decrease. Per bidding area, it should be possible
to either:

i.  Prevent sharing of curtailment: the local
curtailments remain local: no support will be
received from adjacent zones, nor support will be
provided to adjacent zone;

ii.  Share curtailment: the difference in relative
(percentage) curtailment between the different
bidding zones will be minimized.

The latter option of sharing curtailment also applies in a
Flow Based setting, where sharing curtailments may be at
the cost of the economic surplus.

The algorithm shall provide a mechanism that allows for a
sharing of curtailment of demand between bidding zones
in a flow-based capacity allocation.

The algorithm shall support curtailment sharing also in the
absence of harmonized min/max clearing price fimits
between bidding zones.

All TSOs and NEMO:s shail develop performance indicators
in order to monitor the performance of the algorithm.
These performance indicators shall be made publicly
available.

NEMOs shall publish statistical indicators that measure the
performance of the algorithm. These indicators will be
those established in the Methodology.
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Title 2: Requirements related to Cross-zonal capacities

1. The algorithm shall be able for each MTU to:

allow setting constant cross-zonal capacity value for each
bidding zone border in accordance with CACM Regulation
in case coordinated net transmission capacity is applied;
this cross-zonal capacity value may also be a very high
value;

constrain cross-zonal flows to the respective cross-zonal
capacity value for each bidding zone border for each cross-
zonal flow direction, in case the coordinated net
transmission capacity (CNTC) approach is applied;

where applicable, allow TSOs setting a default value for
cross-zonal capacity for each bidding zone border and for
each flow direction in case coordinated net transmission
capacity approach is applied;

constrain, where appropriate, an aggregated set of cross-
zonal interconnectors with one global cross-zonal
transmission capacity limit {cumulative ATC), i.e. a general
boundary constraint. This constraint shall be applicable
also to a predefined set of bidding zone borders in order to
limit for example the net position of a bidding zone(s);
allow to define a positive and a negative bound to the net
position for each bidding zone.

process flow-based parameters, if provided at the defined
MTU, when allocating cross-zonal capacities for each
bidding zone border;

allow definition and application of the following flow-based
parameters for each network element of a given bidding
zone for flow-based approach:

i. power transfer distribution factor (PTDF) as the
contribution of 1 MW of a net position change to
the power flow over the network element; and

ii. remaining available margin {(RAM) or the
remaining allowable power flow (AMF} on the
network element.

ensure that PTDF multiplied by net position is less or equal
to than RAM for each network element and net positions
concerned by the flow-based parameters for flow-based
approach;

receive the flow-based parameters as:
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i. “zero balanced” meaning that the remaining
available margin of critical branches applies from x |'x X
zero exchanges and that pre-existing exchanges
are transmitted aside; or

ii. “not zero balanced” meaning that the remaining
available margin of critical branches applies from X X X
pre-existing exchanges;

j. allow the coexistence of both flow-based and coordinated
net transmission capacity approaches within the coupled X X X

regions, i.e. hybrid coupling;

k. facilitate the following hybrid couplings:

A i. Standard hybrid coupling, where cross-zonal
capacity values and flow-based parameters X X X
coexist implying that TSOs shall reserve margins
ex-ante; and

% il. Advanced hybrid coupling, where realized cross-
zonal capacity transactions are taken into X I x X
account in the margin of the flow-based critical
branches (using virtual bidding areas).

2. Multiple flow based approaches, i.e. plain, intuitive, bilaterally X X X
intuitive, may be used for different capacity calcuiation regions.

Title 3: Requirements related to allocation constraints

X 1. The algorithm shall be able to:

a. for direct current {(“DC"} interconnectors constrain
increase/decrease of flows over one interconnector and/or
a combination of interconnectors from a MTU to the
following MTU or between the last MTU from the day

e before and the first MTU of the foliowing day. The . 5
x ( constraint shall take into account the nominations of long * . 1
T £ term capacity allocations, i.e. physical transmission rights,

cdl I where applicable. The constraint shall be handied on a

X| single DC interconnector and multiple DC interconnectors

in combination;

b. constrain increase/decrease of net positions of a single
bidding zone from a MTU to the following MTU within a X X X

ol L day or between the last MTU from the day before and the

s first MTU of the following day; and
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c. incorporate losses functionality on interconnector(s)
between bidding zones during capacity allocation, and
activate this functionality during allocation, if requested by X X X
relevant owner of the interconnector after approval by

relevant NRAs.

2. For the DC interconnectors the flow shall not be below the minimum
stable flow (“MSF"), other than at zero. The MSF shall be given for
each DC interconnector and activated during allocation, if requested
by the owner(s} of the interconnectors after approvai by relevant
NRAs. The allocation shall take into account the nominations of long XX X
term cross-zonal capacity and day ahead cross-zonal capacity, where
applicable. The constraints shall be handled on a DC interconnector-
by-DC interconnector, multiple DC interconnectors and on a net

position {regional} basis.

3. The algorithm shall allow to set a minimum price difference
between adjacent bidding zones when DC interconnector is used for
power exchange. For this requirement, the algorithm shall model
the costs incurred for each MWh passing through a DC
interconnector as a “flow tariff”. This “flow tariff” shall be treated as
a threshold for the price between the bidding zones connected by
the DC interconnector. If the price difference between the relevant X X X
bidding zones is less than the “flow tariff” the flow shall be set to
zero. if there is a fiow, the price difference shaii equai the “flow
tariff”, unless there is congestion. Once the price difference exceeds
the “flow tariff” the congestion income becomes positive. This
functionality shall be incorporated in the algorithm and activated
during allocation if requested by the owner(s) of the interconnector
after approval by relevant NRAs.

4. The algorithm shall allow for adverse flows, i.e. flows from higher
price bidding zone to lower price bidding zone, to materialize if this
leads to an increase in overall economic surplus. The algorithm shall

enforce intuitive flow in flow based areas, i.e. flow from lower price X X X
bidding zone to higher price bidding zone, where requested by
relevant TSOs for a bidding zone border.
Title 4: Requirements related to balance constraints
X X X

1. For overall balance of a defined area, the algorithm shall ensure that
the unrounded net positions and transmission losses, where
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applicable, over all bidding zones within a defined area shall be zero
for each MTU.

2. For overall balance of all bidding zones, the algorithm shall ensure
that the sum of unrounded net positions and transmission losses,
where applicable, of all bidding zones shall be zero for each MTU.

3. For overall balance of a bidding zone, the algorithm shall ensure for
each bidding zone the sum of unrounded net position and
transmission losses, where applicable, shali be equal to the sum of
import and export of this bidding zone resulting from the day ahead
capacity allocation for each MTU.

Title 5: Requirements on algorithm output and deadlines for the
delivery of single day-ahead coupling results

1. Regarding the prices for each MTU the output of the algorithm shall

be:

rounded and unrounded price in Euros for each bidding

zone;
shadow prices of critical branches as needed for Flow-

Based {FB) capacity allocation; and

regional reference prices, in a network in which the cross-
zonal capacity constraints are relaxed - e.g., Nordic region.

2. Regarding the quantities for each relevant MTU the output of the
algorithm shall be:

a.

rounded and unrounded net position for each bidding zone,
which is defined as the difference between matched supply
and demand orders within a bidding zone, where rounding

zone.

Where there are muitiple NEMOs within a bidding zone, the
rounded and unrounded net position for each NEMO trading
hub in a bidding zone.

number and volume of matched block orders for each
bidding zone and paradoxically rejected orders, if any;
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d. allocated capacities, in the form of allocated flows into and
out of individual Relevant DC Network Elements
(difference in flows infout reflecting losses where
applicable);

e. allocated capacities, in the form of allocated flows on
Relevant Bidding Zone borders (flows infout reflecting
losses where applicabie);

f. allocated capacities, in the form of allocated flows on
Relevant Scheduling Area borders {flows in/out reflecting
losses where applicable};

g. remaining available margin (RAM) or the remaining
allowable power flow (AMF) on the network element
under FB capacity allocation;

3. Where required, regarding the gquantities for each relevant MTU,
with the output of the algorithm, an ex-post process which shall not
interfere with the market coupling results calculation, shall provide
scheduled exchanges, resulting from day ahead market coupling, in
the form of:

a. Bilaterai and Muitiiaterai Scheduled Exchanges between
Scheduling Areas

b. Bilateral and Multilateral Scheduled Exchanges between
Bidding Zones

c. Bilateral and Mulktilateral Scheduled Exchanges between
NEMO trading hubs

and pursuant to the Methodology for calcuiation of scheduled exchanges
resulting from market coupling. This is to support the scheduled
exchanges calculation and/or multi-NEMO arrangements function

4. Regarding the calculation results the output of the algorithm shall
be:

State Owner Nature
g g’ Z v
IR " a i
(g5 %23
X X X
X X X

X I X X

X | X X

X [X X
X X X
X X X




Nature
A
X
X
X
X
X
X
X

a. overall economic surplus and economic surplus for each
bidding zone; and

b. output necessary for monitoring in accordance with Article
82(2) and {4) of CACM Regulation.

5. The algorithm shali provide NEMOS and TSOs with information
necessary to comply with monitoring of REMIT regulation where the
algorithm is the only feasible source.

6. The algorithm shall be able to implement a change of bidding zone
configurations no later than 4 weeks after a TSO notifies a change,
subject to the change request procedure. The change request
procedure ensures basic requirements of a change request are met,
including assessing any impact on performance

7. The algorithm shali be capable of finding results normally within 10
minutes.

The algorithm shall be able to deliver the volume of matched orders and
not-matched orders of each NEMO for the bidding zones of the control
area if requested by TSOs locally and approved by relevant NRAs,

Title 6: Currency

1. The algorithm shall for Single Day Ahead Coupling only accept
matching in Euro, i.e. all input and output currency data shall be in
Euros. This should not prevent local currency orders and
settlements.
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Navrh spole¢ného souboru pozadavki na
algoritmus pro sesouhlaseni propojenych
dennich trhu
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{9) Roz

1. Kontext kro

1)

()

(3)

(4)

(5)

(6)

()

(8)

Vyb
Tento dokument je spole¢nym navrhem spoleéného souboru poZadavkd na algoritmus pro
sesouhlaseni propojenych dennich trhii (déle jen ,Poadavky na algoritmus pro sesouhlaseni
propojenych dennich trh{“) vypracovanym viemi provozovateli pienosovych soustav a nominovanymi_
organizatory trhu s elektfinou v souladu s ustanovenim ¢lanku 37 nafizeni Komise (EU) 2015/1222,2. Ter
kterym se stanovi ramcovy pokyn pro pridélovani kapacity a fizeni pretizeni (dale jen ,nafizeni Komise
2015/1222“). 1. ,0|

Pro ucely tohoto ndvrhu maji terminy pouZité v tomto dokumentu vyznam definovany v éldnku 2 nafizeni zaTc
Komise 2015/1222 a nafizeni 543/2013. ot

Podle &ldnku 37: ,1. Ve Ihisté osmi mésict od vstupu tohoto naiizeni v platnost: {a) vSichni provozovatelé
prenosovych soustav spolecné poskytnou vSem nominovanym organizétorém trhu s elektfinou ndvrh
spolecného souboru poZadavkii na efektivni pridélovdni kapacity, aby bylo mozné vypracovat algoritmus8, PFi
pro sesouhlaseni propojenych dennich trhi a algoritmus pro pérovdni pfi kontinudinim obchodovdni,
Vrdmci téchto poZadavkii se stanovi funkce a vykonnost, véetné Ihit pro doddni vysledki jednotnéhoy nize |
propojeni dennich a vnitrodennich trhi a podrobnosti o kapacité mezi z6nami a omezenich pro pfidélovani, {Iasiﬁ ko

které je nutno respektovat;...”

Vedle vy3e zminéného spole&ného navrhu pofadavki na algoritmus provozovatell pfenosovych soustav je
v &lanku 37 nafizeni 2015/1222 stanoveno, e ve stejné Ihité ,vsichni nominovani organizétofi trhu
s elektiinou spolecné navrhnou spolecny soubor poZadavki na efektivni parovani, aby bylo moiné
vypracovat algoritmus pro sesouhlaseni propojenych dennich trhé a algoritmus pro pdrovdni pri
kontinudlinim obchodovdni“ (ddle jen ,Poiadavky na algoritmus nominovanych organizétord trhu

s elektfinou”).

Po vypracovani obou navrhi a uplynuti osmimésieni lhity budou viichni nominovanf organizatofi trhu
s elektfinou a viichni provozovatelé pienosovych soustav spolupracovat na dokonéeni soubori Pozadavki 2. Via:
na algoritmus provozovatelli pfenosovych soustav a nominovanych organizatord trhu s elektfinou. Na s el
z3kladé obou vyée zminénych soubor pofadavké, Pofadavki na aigoritmus provozovatell pfenosovych spo
soustav a nominovanych organizdtord trhu s elektiinou, ,vypracuji vsichni nominovani organizdtori trhu
s elektfinou podle téchto pofadavki ndvrh algoritmu. V rémci tohoto névrhu se uvede ihata, v ni¥ musi8, Pow
nominovani organizétoffi trhu s elektfinou, ktefi maji pinit funkce subjektu provddéjiciho sesouhlaseni pro
propojeni trhii podle ¢l. 7 odst. 1 pism. b), postoupit obdriené pokyny“. Tento ndvrh nominovanych
organizatord trhu s elektfinou bude sestaven nejpozdéji t¥i mésice po predloZeni Pozadavk( na algoritmus

provozovatelii pfenosovych soustav a nominovanych organizitord trhu s elektfinou.

1. Sta

Podle &l. 37 odst. 3 natizeni Komise 2015/1222 se navrh algoritmu nominovanych organizitori trhu
s elektfinou ,predloZi viem provozovatelim prenosovych soustav. VyiGdé-li si vypracovani ndvrhu delsi
cas, spolupracuji vsichni nominovani organizétofi trhu s elektfinou za podpory vsech provozovatel(
prenosovych soustav po dobu nejvyse dvou mésict, aby zajistili soulad ndvrhu s odstavci 1a 2.”

Podle ¢l. 37 odst. 4 se ,ndvrhy uvedené v odstavcich 1 a 2 predio¥i ke konzultaci podle Clénku 127,
Konzultace o vSech ndvrzich, tj. o poZadavcich na algoritmus provozovateli pfenosovych soustav a
nominovanych organizatorll trhu selektfinou a névrhu algoritmi vypracovaném nominovanymi v nékte
organizatory trhu s elektfinou, se pfipravuji ve spolupréci se viemi provozovateli pienosovych soustav a soustay
nominovanymi organizatory trhu s elektfinou a navrhy budou konzultovany spoleéné tak, aby se zajistilo v textu

cinné zhodnoceni jejich obsahu Géastniky trhu.

Navrh algoritmu vypracovany viemi nominovanymi organizatory trhu s elektfinou na zakladé pozadavk(i
na algoritmus provozovatell pfenosovych soustav a nominovanych organizitord trhu s elektiinou, ktery
zohlediivje pfipominky z konzultace, musi byt regulaénim organdim predlozen ke schvaleni nejpozdéji do
18 mésich od vstupu nafizeni Komise 2015/1222 v platnost, tj. do 14. tnora 2017.
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[9) Rozhodnuti Vyboru nominovanych organizédtord trhu selektfinou vtomto navrhu se vztahujf
k rozhodnutim viech nominovanych organizdtorG trhu selektfinou koordinovanym prostfednictvim
Vyboru nominovanych organizatord trhu s elektfinou.

mus pro
suhlasenf
1ovanymi
115/1222,R. Terminologie

ni Komise
1. ,Obchodovaci centrum nominovaného organizatora trhu s elektfinou” je definovéno jako ,soubor pokyni

zadanych Gcastniky trhu konkrétnimu organizatorovi trhu s elektfinou v ramci nabidkové zény”.

B Al »Toky mezi z6nami” jsou planované toky mezi sousednimi nabidkovymi z6nami.

rozovatelé

iou ndvrh

igoritmusB, PFistup

hodovani.

:dnotnéhoy nite uvedené tabulce jsou stanoveny PoZadavky na algoritmus dennich trh(i. Kaidy poZadavek je

Yidelovéni, {Iasiﬁkovén podle nésledujicich kritérii:

. 1. Stav:
Z::Fs/'tat\rlfi a. Podételni pozadavek: poZadavek, ktery je nutno spifiovat pfi prvnim zahdjeni provozu jednotného
P propojeni dennich trh{i. Takové poZadavky jsou obvykle jiZ zaclenény do Feseni PCR.
e b. Budouci poZadavek: poZadavek, ktery je nutno spifiovat v urditém okamiiku po prvnim zahajeni

ovdni pfi . . il ; s P s 3

SD. ey proyozu Jedrjotne.zho’ propo‘J'enl c’ie'n'mch .trhu.v Takove.pozadavky ]e: nutnoﬂ i‘é’dne speflﬁkovat‘ a
zavést prostfednictvim Zménové Zadosti (coZ zahrnuje zhodnoceni technické proveditelnosti a
dopadu na vykonnost).

atofi trhu

YoZadavk(i@. Viastnik: viastnik poZadavku (provozovatelé pienosovych soustav, nominovani organizatofi trhu
ifinou. Na. selektfinou nebo provozovatelé pfenosovych soustav a nominovani organizatofi trhu s elektfinou
2MOSoVych spolecné] s vyznamem definovanym v Navrhu aigoritmu.

‘gtofi trhu

v niZ musiB. Povaha:

laseni pro a. Funkce MCO: poZadavek, ktery se tykd spoleéné adpovédnosti nominovanych organizdtord trhu
inovanych s elektfinou spocivajici ve vykonu funkci MCO v souladu s ustanovenim &I, 7 odst. 2.
algoritmus b. Funkce vypoltu pldnované vymény: poZadavek, ktery se tykd spoleéné odpovédnosti

provozovatel( prenosovych soustav spolivajici ve vypoétu planovanych vymén na hranicich mezi
nabidkovymi zénami v souladu s ustanovenim &l. 8 odst. 2 pism. (g) tam, kde bude takovy
poZadavek podporovan algoritmem dennich trhd. V mnoha pfipadech nejsou tyto poZadavky
dosud specifikoviny (jedna se o pozadavky ,budoucl”) a mlie se stat, Ze vypolty budou

jtord trhu
wrhu delsi
sozovateld

provadény mimo Algoritmus dennich trhii — napfikiad jako oddéleny postup po sparovani jako
lokdlni/regionaini postup. Na FeSenl se dohodnou pfistusni nominovani organizétofi trhu
4 “ Ve I - A
dnku 12°. s elektfinou a provozovatelé pfenosovych soustav.
soustav a

inovanymi v nékterych pfipadech se mezi nominovanymi organizatory trhu s elektfinou a provozovateli pfenosovych
sousta\{ a isoustav ohledné spole¢ného souboru poZadavki dosud nepodafilo dospét k dohodé. Takové pfipady jsou
se zajistilo w textu oznadeny kurzivou psanymi pozndmkami.

pozadavk(
nou, ktery
pozdéji do
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4. Pozadavky na algoritmus pro sesouhlaseni propojenych dennich trhi
Stav VIa‘sm;‘k» Povaha

S | g g -uj
@ |8l §lg3| = |22
AHIR
3 [BlEs gz B
gIZIEEE|° B
| * [RElEUERS
Hlava 1: Pozadavky na funkce a vykonnost |
1. Obecné poZadavky i
a. Pro kaidou nabidkovou zénu bude mit algoritmus tyto
schopnosti:
i. podporovat pokyny pro nékolik obchodnich
intervalll, napfiklad patnactiminutovy,
s : — - —_— X HEXHE Xl X H
tficetiminutovy a hodinovy, a to vietné kifiZového
parovani mezi obchodnimi intervaly; ]
ii. algoritmus musi podporovat produkty schvalené
v souladu s ustanovenim €lénku 40 nafizeni X el =X
Komise 2015/1222; |
iii. umoZinovat rizné obchodniintervaly, které bude xix | x| x ]

moiné konfigurovat v kazdé nabidkové zoné;

iv. umoZnovat konfigurace s vice nez jednim
nominovanym organizatorem trhu s elektfinou
pro danou nabfdkovou z6nu, coz znamend, nékolik | X XTTeXel i X
obchodovacich center pro denni trh v rémci
nabidkoveé zény;

V. podporovat vice oblasti planovéni v ramci
nabidkové zény podle poZadavku provozovateld X[ X H
pfenosovych soustav; |

vi. pfidélovat kapacity mezi z6nami na hranici
nabidkové zény s jednim nebo vice provozovateli

7 7 3 2 X X X
pfenosovych soustav na jedné nebo obou
stranach pfislusné hranice nabidkové zony.

b. Cllem algoritmu pro sesouhlaseni propojenych dennich trha
je maximalizace ekanomického piebytku {to znamena
soucet pfebytku spotrebitele, pfebytku dodavatele a pfijmu
Z pretizeni) v jednotném propojeni dennich trhi za

4 Ay 3 Y r " X X4 ket X
nasledujici obchodni den v souladu s {asovymi omezenimi,
podminkami a poZadavky stanovenymi nominovanymi
organizatory trhu s elektfinou a provozovateli pfenosovych
soustav.

c. Algoritmus bude schopen zahrnout vice nez jednu
nabidkovou zdnu v jednotlivych statech a bude moiné jej X X1 X
Skalovat tak, aby pokryl celou Evropu.

d. Algoritmus musi v pfipadé feSeni pfinasejicich rovnocenny
sociédIni blahobyt za Gcelem definovani cen a sald pro X X | Xa] X
kazdou nabidkovou zénu pouZivat deterministicka pravidla.

e. Algoritmus najde feSeni ve stanovené Casové lhiité, a to
vletné moinosti prodlouZit dobu zpracovani v pfipadé X XEIEXR| X
prekroceni stanovené thity pro vypolet.

.
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Algoritmus bude schopen pro kaZdy obchodni interval
poskytnout tdaje o saldech za kaZdé obchodovaci centrum
nominovaného organizatora trhu s elektiinou a vstupni
udaje pro vypocet tokd mezi sousednimi nabidkovymi
zénami.
Algoritmus bude schopen vypocitat toky mezi z6nami na
jednu nabidkovou zénu.
Pro kazdou nabidkovou zénu bude vysledkem poufziti
algoritmu jedna cena a jedno saldo pro kazdy obchodni
interval. U nabidkovych zén zahrnujicich vice nez jedncho
nominovaného organizdtora trhu s elektfinou se saldo pro
kazdy obchodni interval vypocita za kaZzdé obchodovaci
centrum nominovaného organizatora trhu s elektfinou.
Navic mohou byt definovany zvid$tni postupy, pokud se
uplatiuji poZadavky na zéloZni postupy v pfipadé, Ze je
Zadaji prislu$ni provozovatelé prenosovych soustav.
V téchto nouzovych pfipadech bude pro kazdy obchodni
interval a kazdou nabidkovou zonu stanovena jedna cena a
jedno saldo. V piiipadé Castecného rozpojeni se salda a ceny
uréi prostfednictvim impilicitnich aukci na nerozpojenych
hranicich nabidkowich zdén,
Pro kaZzdou nabidkovou zénu bude vysledkem pouziti
algoritmu jedna cena a jedno saldo pro kaZdy obchodni
interval. U nabidkovych z6n zahrnujicich nékolik
provozovatel prenosovych soustav s oddélenou
puisobnosti v rliznych oblastech planovani se saldo pro
kazdy obchodni interval vypocita pro kazdou oblast
planovani.
Pro zajisténi stability fungovani algoritmu maze byt
zapottebi vymezit sloZitost problému, které je tieba vyfesit.
To je mozné uskutelnit stanavenim omezeni pro
podet/vyuiiti riznych produktd nebo dalsich poZadavkd,
které ma algoritmus zvlddat. Postup préce s takovym
omezenim bude popsan v metodice algoritmu.

2. Kvalitativni poZadavky tykajici se presnosti a cenovych rozpéti

a.

Algoritmus vztahuje na vSechny ticastniky trhu a v souladu
s Cldnkem 3 natizeni Komise 2015/1222 poskytuje
nediskriminadni pristup ke kapacité mezi zénami.

Na pozidani musi byt moiné stejné vysledky reprodukovat.

Musi byt zavedena zejména pravidla pro nerozhodné
pfipady (mezi dvéma nebo vice pokyny) a deterministicka
pravidla a u pfipadnych rozhodnuti o vétveni je tfeba volbu
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protokolovat, aby bylo mozné opakovat prabéh jednotlivych

udalosti, které vedly ke koneénému vysledku.

¢. Algoritmus bude umozZiiovat ¢dstené rozpojeni, véetné
téch pro jednotlivé nabidkové zény, které patii k pfedem X X1 X | X
definovanému souboru nabidkovych zén.

d. Algoritmus bude schopen automaticky a snadno fungovat i

z 4 : X X HaX il X
v piestupnych letech, tj. pracovat s 366 dny v roce.

e. Algoritmus bude schopen automaticky a snadno zviadat ;
prechody na zimni a letni &as, tj. algoritmus podporuje X XA WX X ]
trvéni obchodniho dne v délce 23, 24 25 hodin. i

f. Postup algoritmu pro vypocet v€etné cen a pfidélenych
kapacit vyplyvajicich z tohoto postupu vypoctu musi byt
transparentni, kontrolovateiny a vysvétlitelny. Tento

% 55 ; ! a0 X X&[ D] #X
pozadavek se rovnéZ vztahuje na vSechna deterministickd
pravidla a pouzitou heuristiku algoritmu a miru vyskytu
téchto pravidel a heuristiky. i
g. Zdrojovy kod algoritmu musi byt dobfe strukturovany a ?
= 2 X X | X [§# 1
dobfe zdokumentovany. 2.1
h. Popis algoritmu by mél byt vefejné pfistupny a X X | x| x ; !

aktualizovany.

i.  Algoritmus bude schopen pracovat s negativnimi cenami
pro kazdou nabidkovou zénu i s riiznymi hranicemi X x| x| x
neharmonizovanych cen mezi riznymi nabidkovymi zonami,
tj. s maximélni cenou a s minimalni cenou.

j- Algoritmus bude schopen vypocitané ceny a objemy ol 1 -
zaokrouhlovat podle konkrétniho inkrementu nabidkové X x| x| x ;
26ny a pravidel pro zaokrouhlovani. e

3. Vykonnost
a. Algoritmus bude stabilni a spolehlivy a odolny viici predem
testovanym konfiguracim dat, k nimZ patfi zejména ;
g P e 4 ol . X XQIRXE X
nekfizeni nabidek a kfivek poptavky, kraceni pokynt,
maximalni a minimalni ceny, neurcitost cen a objemu.

b. Algoritmus vzdy povede k jedine¢nému vysledku, tj. X X | X | X
neurcitost ceny a objemu bude vyfesena.

c. Algoritmus bude pouzivan na osvédcenych informacnich X x | x| x
technologiich, napfiklad osvéd¢eném softwaru tieti strany.

d. Algoritmus bude k dispozici vidy, kdyZ ho bude treba, a za X x | x| x

viech okolnosti bude fungovat podle pozadavku.

e. Algoritmus by mél dobfe Skalovat, pokud se zvysi pocet
nabidkovych zén: algoritmus by mél zviadnout nové trhy, X % | x| x
které je treba zafadit do sesouhlaseni propojenych dennich
trh{, a to na zakladé geografického rozsifeni nebo s novymi
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nominovanymi organizatory trhu s elektfinou v dosavadnich
nabidkovych zénach.

Vykonnaost algoritmu musi byt dobré kvality a fungovat tak,
aby zajistila, Ze viechny vysledky poZadované provozovateli
prenosovych soustav a uCastniky trhu se k témto
provozovatelim pFenosovych soustav a Ucastnikim trhu
dostanou v poZadovaném Case.

Pokyny piebirajici cenu sesouhlaseni jsou pokyny k nakupu
(resp. prodeji} podané s maximalni (resp. minimalni) cenou.
Nejsou-li tyto pokyny prebirajici cenu sesouhlaseni pfijaty,
mluvime o tzv. kraceni:

i. v pftipadé nadmérné nabidky nelze pfijmout
viechny nabidkové pokyny pebirajici cenu
sesouhlasenti;

ii. v pfipadé nedostatecné nabidky nelze pfijmout
vsechny poptavkové pokyny prebirajici cenu
sesouhlasent.

Kraceni Ize ¢asteéné zmirnit vyvezenim nadbytecné energie
nebo dovezenim chybéjici energie. Nastane-li kraceni ve
vice neZ jedné nabidkové z6né, pak zvySime-li kraceni

v jedné z nich, ve drunhé se kraceni sniZi. U jednotiivych
nabidkovych oblasti by mélo byt moZné:

i.  zabranit sdileni krdceni — mistni kraceni budou
pouze mistni, ze sousednich zén nepfijde Zadna
pedpora a #4dné podpora se sousednim zénam
nebude poskytovat;

ii.  kraceni sdilet — rozdil relativniho kréceni {procento)
mezi jednotlivymi nabidkovymi z6nami bude snizen
na minimum.

Druha z uvedenych moZnosti — sdileni kraceni — se rovnéz

—oacy 9 -2 2 E4 P AR ON

vztahuje na nastaveni zaloZenéim na fyzikainiim toku, kde
sdileni kraceni miiZe byt na akor ekonomického piebytku.
Algoritmus poskytne mechanismus umoiiiujici sdileni
kraceni poptavky mezi zonami v pfipadé pfidélovani
kapacity zaloZené na fyzikélnich tocich.

Tento algoritmus bude podporovat sdileni kraceni také

v pfipadé absence limitl harmonizované
maximaini/minimalni zG¢tovaci ceny mezi nabidkovymi
zénami.

Za Gcelem sledovani vykonnosti algoritmu vypracuji vsichni
provozovatelé pfenosovych soustav a nominovani
organizatofi trhu s elektfinou ukazatele vykonnosti. Tyto
ukazatele vykonnosti budou zpfistupnény vefejnosti.
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Nominovani organizatofi trhu s elektfinou budou publikovat
statistické ukazatele méfici vykonnost algoritmu. Tyto

ukazatele se shoduji s ukazateli stanovenymi v Metodice.

Hlava 2: PoZadavky tykajici se kapacit mezi zonami

1. Pro kazdy obchodni interval bude mit algoritmus tyto schopnosti:

a.

umoznit stanoveni konstantni hodnoty kapacity mezi
z6nami pro kazdou hranici nabidkové zény v souladu

s nafizenim Komise 2015/1222 v pfipadé, Ze se uplatiiuje
koordinovana Cista pfenosova kapacita; tato hodnota
kapacity mezi zonami mize byt také velmi vysokou
hodnotou;

omezit toky mezi zénami na pfislu$nou hodnotu kapacity
mezi zénami pro kaZdou hranici nabidkové z6ny pro kaZdy
smér tokl mezi zbnami v pripadé, Ze se uplatiiuje plistup
zaloZeny na koordinované isté pfenosové kapacité;

v pfisludnych pfipadech umoZnit provezovatelim
pienosovych soustav nastaveni standardni hodnoty pro
kapacitu mezi zonami pro kaZdou hranici nabidkové zény a
pro kazdy smér tokl v pfipadé, Ze se uplatfiuje pfistup
zaloZeny na Cisté prenosové kapacité;

v pfisluinych pfipadech omezit celkovy soubor
propojovaciho vedeni mezi zonami jednim globéinim
limitem prenosové kapacity mezi zénami (souhrnna
dostupné prenosova kapacita), tj. obecnym ohranilenim.
Toto omezeni se bude rovné? vztahovat na pfedem
definovany soubor hranic nabidkovych zén za Gelem
omezeni naptiklad salda nabidkové z6ny (nabidkovych zén);
umoznit definovani kladné a zdporné hranice salda kazdé
nabidkové zdny;

pfi pridélovani kapacit mezi zonami pro kaZdou hranici
nabidkové zény zpracovdvat parametry zaloZené na toku,
pokud jsou u definovaného obchodniho intervalu
poskytnuty;

u pfistupu zaloZeného na fyzikalnich tocich umoznit
definovani a pouZivani nasledujicich parametr( zaloZenych
na toku pro kazdy prvek sité dané nabidkové zény:

i. distribucni faktor pfenosu elektfiny jako pfispévek
1 MW zmény salda k toku vykonu na prvku sité a
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ii. zbyvajici disponibilni kapacita nebo zbyvajici
pfipustny tok vykonu na prvku sité;

u pfistupu zaloZeného na fyzikdlnich tocich zajistit, aby
distribuéni faktor pfenosu elektfiny vynasobeny saldem byl
pro kazdy prvek sité a salda dotéend parametry zaloZzenymi
na fyzikalnim toku men3f nebo byl roven zbyvajici
disponibilni kapacité;

piijimat parametry zaloZené na fyzikdlnim toku jako
parametry:

i. ,snulovou bilanci”, coZ znamend, Ze zbyvaijici
disponibilni kapacita kritickych prvkl se uplatfiuje
od nulovych vymén a diivéjsi vymény se pirend3eji
vedle, nebo

ii. ,snenulovou bilanci”, coZ znamenad, Ze zbyvajicf
disponibilni kapacita kritickych prvkd se uplatiiuje
drivéjSich vymén;

umoziiovat v rdmci propojenych regionl soubéZnou
existenci pFistupu zaloZeného na fyzikalnich tocich a
pFistupu zalozeného na koordinované {isté pfenosové
kapacité, tj. hybridni propojeni;

napomahat nasledujicim hybridnim propojenim:

i. standardni hybridni propojeni, kde hodnoty
kapacity mezi z6nami a parametry zaloZené na
toku existuji soub&Zné, coZ znamend, ze
provozovatelé pfenosovych soustav si piedem
rezervuji zalohy, a

ii. pokrodilé hybridni propojeni, kde se realizované
transakce s kapacitou mezi zénami zohledniuji
v zaloze kritickych prvki zaloZenych na tocich
(s vyuZitim virtudinich nabidkowvych oblasti).

2. Pro riizné regiony pro vypocet kapacity lze pouZit vice ne jeden
pfistup zaloZeny na fyzikélnich tocich, tj. prosty, intuitivni,
obaoustranné intuitivni.

Hlava 3: PoZadavky tykajici se omezeni pro pfidélovani

1. Algoritmus musi byt schopen:

a.

u stejnosmérnych propojovacich vedeni omezit
zvy$eni/snizeni tokd v jednom propojovacim vedeni nebo
kombinaci propojovacich vedeni od jednoho obchodniho
intervalu k nasledujicimu obchodnimu intervalu nebo mezi
poslednim obchodnim intervalem pfedchoziho dne a
prvnim obchodnim intervalem nésledujiciho dne. Omezeni
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bude zohlediiovat nominace pfidélovéni dlouhodobé
kapacity, tj. v pfislunych pfipadech fyzickd pfenosova
préva. Omezeni se uskute&fiuje na jednom stejnosmérném
propojovacim vedeni nebo na kombinaci vice
stejnosmérnych propojovacich vedeni;
b. omezit zvySeni/sniZeni sald jedné nabidkové zény od
obchodniho intervalu k nésledujicimu obchodnimu intervalu
v rdmci dne nebo mezi poslednim obchodnim intervalem
predchoziho dne a prvnim obchodnim intervalem
nasledujiciho dne; a
¢. zahrnout funkci ztrat v propojovacim vedeni &i vedenich
mezi nabidkovymi zénami pfi pfidélovani kapacity a tuto
funkci pfi pFidélovéni aktivovat, pokud o to pfislusny
viastnik propojovaciho vedeni pozadd a pokud to pfislusné
narodni regulaéni organy schvali.
U stejnosmérnych propojovacich vedeni nesmi byt tok niZsi neZ
minimalni stabilni tok na jiné nez nulové hodnoté. Minimalni stabilni
tok bude pro kazdé stejnosmérné propojovaci vedeni dén a pfi

pFidélovani aktivovan tehdy, pokud o to vlastnik ¢i viastnici
propejovacich vedeni poyadaji a pokud to pFisluiné narodni regulaéni
orgdny schvali. Piid&lovani kapacity bude v pfisluSnych pfipadech
zohlediiovat nominace dlouhodobé kapacity mezi zénami a denni
kapacitu mezi zénami. Omezeni se uskutecriuji postupné na
jednotlivych stejnosmérnych propojovacich vedenich, ve vice
stejnosmérnych propojovacich vedenich a podle salda (na regionalni
“bazi).

Algoritmus umozni stanoveni minimélniho cenového rozdilu mezi
dvéma sousednimi nabidkovymi zénami, pokud se pro obchod

s elektfinou pouZivé stejnosmérné propojovaci vedeni. Za icelem
spinani tohoto pofadavku bude algoritmus madelovat naklady vznikié
za kazdou MWh prochézejici stejnosmérnym propojovacim vedenim
jako ,tarif pfenosu”. Tento ,tarif pfenosu” bude povaZovén za
prahovou hodnotu pro cenu mezi nabidkovymi z6nami spojenymi
stejnosmérnym propojovacim vedenim. Je-li cenovy rozdil mezi
pFislunymi nabidkovymi zénami mensi nei ,tarif pfenosu®, bude tok
nastaven na nulu. Pokud je né&jaky tok, bude cenovy rozdil rovny
Jtarifu pfenosu”, nedochézi-li k pietiZeni. Jakmile cenovy rozdil
presahne ,tarif pfenosu®, stava se pfijem z pfetizeni pozitivnim. Tato
funkce bude do algoritmu zafazena a pfi pfidélovani aktivovana,
pokud o to viastnik ¢i viastnici propojovaciho vedenf poZidaji a pokud
to pFisiuiné narodni regulacni organy schvali.
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4. Algoritmus bude umoZiiovat adverzni toky, tj. toky z nabidkové zény

s vy33i cenou do nabidkové zény s niZsi cenou, které se budou
realizovat v piipadé, Ze to povede ke zvy3eni celkového
ekonomického pfebytku. Algoritmus si vynuti intuitivni tok

v oblastech zalozenych na tocich, tj. tok z nabidkové zény s nizsi
cenou do nabidkové zény s vy3i cenou tam, kde o to pfisludni

Stav

Viastnik

Povaha

¥8aepezod Ju3aezod

y3nepezod pnopng

ARISNOS
Y2Ar0s0ua4d PRIeA0Z0A01d

nOULYNB[A § DY
1303821Ue3.10 JUBAOUILION

OJN axung

AuRuiAa puenougld
nRodAA 3MUNY

Hlava 4: Pozadavky tykajici se omezeni bilance

1

Hlava 5: Pozadavky na vystup algoritmu a terminy pro pfedloZeni
vysledkl jednotného propojeni dennich trhix

1. Pokud jde o ceny pro kazdy obchodni interval, vystupem algoritmu

provozovatelé pfenosovych soustav pro hranici nabidkové zony
poZadaji.

Pro celkovou bilanci definované oblasti algoritmus zajisti, aby se
nezaokrouhlena salda a pfipadné pfenosové ztraty ve viech
nabidkovych zénach v ramci definované oblasti pro kaZdy obchodni
interval rovnaly nule.

Pro celkovou bilanci viech nabidkovych z6n algoritmus zajisti, aby se
soudet nezaokrouhlenych sald a pfipadnych pfenosovych ztrat vSech
nabidkovych zén pro kaZdy obchodni interval rovnaly nule.

Pro celkovou bilanci nabidkové zény algoritmus u kaZdé nabidkové
z0ny zaijisti, aby se soucet nezaokrouhlenych sald a pfipadnych
pfenosovych ztrat pro kazdy obchodni interval rovnal souctu dovozu
a vyvozu této nabidkové z6ny vyplyvajici z pridélovéni denni kapacity.

bude & budou:
a. zaokrouhlend a nezaokrouhlena cena v eurech pro kaZzdou

nabidkovou zénuy;

b. stinové ceny kritickych prvka potiebné pro pridélovéni
kapacity zaloZené na fyzikdlnich tocich; a

c. regionalni referenéni ceny v siti, v niZ jsou omezeni kapacity
mezi z6nami uvolnéna, napf. v severském regionu.

Pokud jde o mnoZstvi pro kaZzdy obchodni interval, vystupem
algoritmu bude i budou:

a. zaokrouhlené a nezackrouhlené saldo pro kaidou nabidkovou

z6nu, které je definovano jako rozdil mezi sparovanymi
nabidkovymi a poptavkovymi pokyny v ramci nabidkové zony
s tim, Ze zaokrouhlovani se fidi pravidly pro zaokrouhlovani
definovanymi pro kaZdou nabidkovou zénu;

>
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b. tam, kde je v rdmci nabidkoveé zény vice neZ jeden
nominovany organizétor trhu s elektfinou, zaokrouhlené a
nezaokrouhiené saldo pro kaZdé obchodovaci centrum
nominovaného organizatora trhu s elektfinou v nabidkové
z6n8g;

c. pocet a objem sparovanych blokovych nabidek pro kaZdou
nabidkovou zénu a pfipadnych paradoxné zamitnutych
nabidek;

d. piidélené kapacity ve formé piidélenych tokd do
jednotlivych pisludnych prvka sité pro stejnosmérny proud
a z téchto prvki (rozdil tokd do/z zohledriuje v pfisludnych
pfipadech ztraty);

e. pridélené kapacity ve formé pfidélenych tokl na pfisiusnych
hranicich nabidkovych zdn (toky z/do zohledfiuji
v pFisludnych pfipadech ztraty);

f. pridélené kapacity ve formé pfidélenych tokl na hranicich

M. .3
]

prisiusnych obiasti pidnovani {toky z/do zohiedii
v pFislusnych pfipadech ztraty);

g. zbyvajici disponibilni kapacita nebo zbyvajici pfipustny tok
vykonu v prvku sité, v némi se uskuteéiiuje pfidélovani
kapacity zaloZené na fyzikalnich tocich.

3. Tam, kde je u mnoZstvi pro kazdy pfisluSny obchodni interval tieba,
bude spolu s vystupem algoritmu uren nédsledny postup, ktery nesmi
zasahovat do vypoétu vysledkd propojeni trhii a ktery stanovi
pidnované vymény vypiyvajici z propojeni dennich trhi ve formé:

a. plénovanych dvoustrannych a mnohostrannych vymén mezi
oblastmi planovani,

b. planovanych dvoustrannych a mnohostrannych vymén mezi
nabidkovymi zénami,

c. planovanych dvoustrannych a mnohostrannych vymén mezi
obchodovacimi centry nominovanych organizatort trhu s
elektfinou

a v souladu s Metodikou vypoétu planovanych vymén plynoucich

z propojeni trhi. UZelem je podpora vypottu pldnovanych vymén nebo

funkce opatteni v pfipadé uréeni vice ne jednoho nominovaného

organizatora trhu s elektfinou.
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4. Pokud jde o vysledky vypactu, bude vystupem algoritmu:

a. celkovy ekonomicky pfebytek a ekonomicky prebytek
v kaZdé nabidkové oblasti a

b. vystup nezbytny pro monitorovani podle ustanoveni ¢l. 82
odst. 2 a 4 nafizeni Komise 2015/1222.

5. Algoritmus bude nominovanym organizatordm trhu s elektfinou a
provozovateliim pfenosovych soustav poskytovat informace
nezbytné pro pinéni poZadavkd na monitorovani podle nafizeni
REMIT tam, kde je algoritmus jedinym proveditelnym zdrojem.

6. Algoritmus bude schopen provést zménu konfiguraci nabidkovych
z6n nejpozdéji do Etyf tydnl poté, co provozovatel pfenosové
soustavy oznami zménu na zakladé postupu pro zménové Zadosti.
Postup zménové Zddosti zajistuje spInéni zdkladnich pozadavki
zménové 7adosti véetnd posouzeni piipadného dopadu na vykonnost.

7. Algeritmus musi byt schopen béZné poskytnout vysledky do deseti
minut.

Algoritmus musi byt schopen uvést objem sparovanych pokyn( a
nesparovanych pokyni kaZdého nominovaného organizdtora trhu
s elektfinou pro nabidkové z0ny regulaéni oblasti, pokud o to
provozovatelé pfenosovych soustav lokdiné poZadaji a pfislusné narodni
reguladni organy to schvali.

Hlava 6: Ména

1. Algoritmus bude u jednotného propojeni dennich trhi pfijimat
parovéni pouze v eurech, tj. viechny vstupni a vystupni Gdaje o méné
budou v eurech. To nesmi brénit pokyniim a vyporadavani v mistnich
ménach.
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Mgr., Lucie Rounovd, Ruskd 1039/84, 10000 Praha 10 - Vrsovice
tel. +420 602 931 275
Humocnice jazyka anglického a francouzského

Tlumocnickd dolotka

Jako tlumoénik jazyka anglického a francouzského, jmenovany rozhodnutim pfedsedy
Krajského soudu v Hradci Krélové ze dne 31. Hjna 2000 &j. Spr. 2658/2000, stvrzuji, Ze

piekiad souhlasi s anglickym textem pfipojené listiny.
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1. Background

i

This document is 2 common proposal developed by all Transmission System Operators (hereafter
referred to as “TSOs”) and Nominated Electricity Market Operators (hereafter referred to as “NEMOs”)
for a common set of requirements for the continuous trading matching algorithm (hereinafter referred
to as “ID Algorithm Requirements®) in accordance with article 37 of Commission Regulation {EU)
2015/1222 establishing a guideline on capacity allocation and congestion management {hereafter
referred to as the “CACM Regulation”).

For the purpose of this proposal, terms used in this document have the meaning of the definitions
included in Article 2 of the CACM Regulation and Regulation 543/2013.

According to Article 37: “1. By eight months after the entry into force of this Regulation: (a) all TSOs
shall jointly provide all NEMOs with a proposal for a common set of requirements for efficient capacity
allocation to enable the development of the price coupling algorithm and of the continuous trading
matching algorithm. These requirements shall specify functionalities and performance, including
deadlines for the delivery of single day-ahead and intraday coupling results and details of the cross-
zonal capacity and aliocation constraints to be respected;”

In addition to the above common proposal for the TSOs Algorithm Requirements, article 37 of the
CACM Regulation requires that “all NEMOs shall jointly propose a common set of requirements for
efficient matching to enable the development of the price coupling algorithm and of the continuous
trading matching algorithm” (hereinafter referred to as “NEMOs Algorithm Requirements”) within the

same deadline.

When both proposals are prepared and after the deadiine of eight months, all Nominated Electricity
Market Operator (hereafter referred to as “NEMO”) and all TSOs will cooperate to finalise the sets of
the TSOs and NEMOs Algorithm Requirements. Based on the above two sets of requirements, TSOs
and NEMOs Algorithm Requirements, “all NEMOs shall develop a proposal for the algorithm in
accordance with these requirements. This proposal shall indicate the time limit for the submission of
received orders by NEMOs required to perform the MCO functions in accordance with Article 7(1)(b).”
This NEMOs proposal for the algorithm shall be prepared no later than three months after the
submission of the TSOs and NEMOs Algorithm Requirements.

In accordance with Article 37(3) of the CACM Regulation the NEMOs proposal for the algorithm “shall
be submitted to all TSOs. If additional time is required to prepare this proposal, all NEMOs shall work
together supported by all TSOs for a period of not more than two months to ensure that the proposal
complies with paragraphs 1 and 2.

According to paragraph 4 of Article 37 “The proposals referred to in paragraphs 1 and 2 shall be subject
to consultation in accordance with Article 12”. The consuitation on all proposals, i.e. TSOs and NEMOs
algorithm requirements and the NEMOs proposal for the algorithms shall be prepared in cooperation
between all TSOs and all NEMOs and be consulted upon together to ensure efficient assessment of
their content by market participants.

The all NEMOs proposal for the algorithm developed based on the TSOs and NEMOs algorithm
requirements and taking into account the comments from the consultation shall be submitted to the
regulatory authorities for approval no later than 18 months after the entry into force of the CACM

Regulation, i.e.14 February 2017.

The current set of ID Algorithm Requirements is based on the current coupling solutions, either
implemented or under development and updated or amended where seen appropriate by the TSOs
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10.

11.

and/or NEMOs,

Future evolution of capacity calculation methodologies in accordance with the CACM regulation may
require additional input parameters, e.g. remedial action variables. in this case, all TSOs shall send a
request for amendments of the algorithm to the NEMOs and later on for all NRAs’ approval. An
assessment of the additional algorithm functionalities shall take place at the latest when the proposal
for the capacity calculation methodology in every capacity calculation region {CCR) in accordance with
the CACM Regulation is being developed by the TSOs. All TSOs and all NEMOs shall cooperate to
propose any amendments if deemed necessary when the above proposals for the capacity calculation
methodology is submitted for approval to the national regulatory authorities {ten months after the
approval of the all TSOs CCR Proposal).

Decisions of the NEMO Commiittee in this proposal refers to decisions of All NEMOs coordinated via
the NEMO Commiittee.

2. Terminology

L

The term Bidding Zone is equivalent to the term Market Area most often used in IDM.
The term Scheduling Area is equivalent to the term Delivery Area most often used in IDM.
‘NEMO Trading hub’ shall be defined as ‘the set of orders submitted by the market participants to a

specific NEMO within a Bidding Zone.
Cross-Zonal Flows are Scheduled flows between adjacent Bidding Zones.

3. Approach

1.

2

3

The table below sets out the ID Algorithm Requirements. Each requirement has been classified according
to the following criteria:

State:

a. Initial Requirement: a requirement that must be complied with at the point the SIDC first
commences operation. Such requirements are normally already incorporated into the XBID
solution.

b. Future Requirement: a requirement that must be complied with at a point after the SIDC first
commences operation. Such requirements shall need to be properly specified and
implemented via a Change Request. Some Future Requirements may already be under
development within XBID.

Owner: owner of the requirement (TSOs, NEMOs, or joint TSOs and NEMOs) with meaning as defined

in the Algorithm Proposal

Nature:
a. MCO Function: a requirement that relates to the joint responsibility of NEMOs to carry out

MCO functions in accordance with Article 7(2).

b. Scheduled Exchange Calculation (“SEC”} Function: a requirement that relates to the joint
responsibility of TSOs to calculate and. publish scheduled exchanges on borders between
bidding zones in accordance with Article 8(2)(g), where such requirement shall be supported
by the (D Algorithm (i.e., the SOB and/or CMM]). in many cases these requirements are not yet
specified (“Future”) and it may be that the calculations will be performed outside the ID
Algorithm —e.g., as a separate post-matching process, or a local/regional process. The solution
shall be agreed between the relevant NEMOs and TSOs.



4. Continuous trading matching algorithm requirements

Title 1: General requirements

1. Overall

The algorithm shall support the continuous matching of orders as well
as the continuous allocation of intraday interconnection capacity.
The algorithm shall ensure equal treatment of orders coming from all
NEMOs and from explicit capacity requests.
For each bidding zone the algorithm shall be able to:
i. The algorithm must support at least the order types included in the
Intraday Product Proposal;

ii. The algorithm shall support non-standard products to the extent this is
technically feasible and approved by the competent regulatory authorities;
iii. facilitate different MTUs which shall be configurable in each bidding zone;

iv. facilitate configurations with more than one NEMO for a given bidding
zone, meaning matching of orders between muitiple NEMOs in one bidding
zone and between multiple bidding zones;

v. support multiple scheduling areas within a bidding zone as requested by
TSOs;

vi. allocate cross-zonal capacities on a bidding zone border with multiple TSOs
on one or both sides of the concerned bidding zone border,

Intraday Gate Opening Time (GOT) and Gate Closure Time {GCT) shall
be configurable for each bidding zone border

The algorithm shall aim to ensure that economic surplus is maximised,
where applicable.

The algorithm shall be able to deal with cne or multiple bidding zones
within a country and shall be scalable to cover all Europe.

The algorithm shall be able to provide the net positions and cross zonal
flows for each bidding zone.

For each bidding zone the resuit from application of the algorithm shall
be for each MTU calculate one net position and, where applicable, net
positions for each scheduling area and each NEMO trading hub.

The algorithm must ensure/support respect of the proprietary rights
and the anonymity of the data (orders, etc..) and information submitted
and accessed by the parties in their use of the system.
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j. Theintegrity of the algorithm and the data it processes shall be properly X X X' x |
secured from unauthorized access. =il | R

k. The algorithm needs to provide the all necessary information for the X . X X 2
Cross-NEMO:s settlement and shipping. #

I. Problem in one area, one border or for one NEMO shall not, as far as sl T e S
possible, prevent trading in the other areas, borders or for other X X¥IEXy X “
NEMOs. ARG (P

m. The algorithm must support but not to be limited to: k e
i.  Receive the available capacity information in real time X X1X|X
ii.  Request capacity when pairs of matchable orders are identified e

n. Algorithm must support Transaction cancellation functionalities: the
system must be able also to initiate the required actions on the capacity
allocation side and interaction with the NEMOs,

i. In case a cross-border trade is involved in the transaction X x
cancellation, the algorithm shall request capacity in the opposite :
direction. ] il

ii.  The system must support deadline for transaction cancellation to be T
initiated. : -

0. The algorithm shall match orders according to price, time priority and, 42 ;’, 3
for cross-border trades, allocation constraints and available capacity. {
The configuration of the matching rules must support but not to be L
limited to the following matching rules. R e
i.  Automatic matching process meaning buy and sell orders with

crossed prices. The matcher will match the orders at the price of the

passive order i.e. the one already in the order book.

ii.  When an order is updated or entered, the algorithm checks if it can
be executed.

iii.  Abuy (sell) order can be matched if

- Onthe opposite side, there is a sell (buy) order with an inferior
(superior) or equal price.

- Ifthere are several orders on the sell {buy) side fulfilling a), the X
order with best price is executed first and if the aggressor
order is nat fully executed, then the second best price order is
executed etc.

- Ifthere are several orders on the sell (buy) side fulfilling a) and
with the same price, the order with the oldest timestamp is
executed first and if the aggressor order is not fully executed,
then the second oldest is executed etc.

- The matching price of a transaction take into account the
harmonised max and min prices of bidding zones

In case of partial execution of an order, the unexecuted part remains in
the book (except otherwise specified by the order type) as an order with
the quantity equal to the unexecuted quantity - the price of the
remaining part of order is the one entered initially by the trader except




otherwise specified by the order type.
The orders are all centralised in a consolidated order book that is used
to generate the local views, considering the relevant allocation
constraints and available capacity between the areas.
All incoming orders and explicit capacity requests are queued in the
same queue. The algorithm shall guarantee a first come first serve
principle. Only one matching and/or capacity allocation event can occur
at the same time.
The algorithm supports increase and decrease of capacity. When the
capacity available increased due to netting, capacity publication or
update, it may lead to a crossed order book. The algorithm must include
a mechanism to solve this situation (pair matching or auction).
The algorithm must calculate local view of order books based on
available orders and capacities. The configuration of the local views
must support but not to be limited to the following rules:
- The local view of area bidding zone corresponds to the orders that
the market participants of the bidding zone can trade
- The available capacity corresponds to the maximum flow
between two areas {unless Flow Base cross-border capacity
mechanisms are defined and implemented) taking all allocation
constraints into consideration.
- For building the same local view, the same capacity can only be
considered once.
- Construction of the iocai view must take into account price iimits
set per bidding zone
The algorithm must prevent that NEMOs have the information to
calculate the local view based on the order books from other NEMOs
and-capacities.
Capacity and order book updates are used to create updated local
views. Local view updates are continucusly broadcasted to the
connected NEMOs in a non-discriminatory manner.
The algorithm must be able to cross-match the different order types in
the Product Description within one and between multiple Bidding
Zones, respecting the capacity and order restrictions.

10 24al

2. Qualitative requirements with precision and price ranges

a.

The algorithm shall provide all market participants non-discriminatory
access to cross-zonal capacity in accordance with Article 3 of CACM.
The algorithm shali aim to ensure that in case there are matching
opportunities the matching shall always take place taking into account
the intraday cross-border GCT.

The algorithm shall be able to reproduce the same results with the
same input data coming in exactly identical sequence and timing.
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The algorithm shall be able to deal automatically and easily with day-
light savings related to winter and summer time changes, i.e. algorithm
supports 23, 24 or 25 hours for a trading day.

The algorithm shall be able to deal automatically and easily with leap
years, i.e. 366 days in in a year.

The matching process of the algorithm, including prices and allocated
capacities resulting from this calculation process, has to be
transparent, auditable, and explainable. This requirement applies also
to all the deterministic rules and applied algorithm heuristics, if any,
and occurrence rate of these rules and heuristics.

The algorithm source code shall be well structured and well
documented. A description of the algorithm should be made publicly
available, and should be kept up to date. The documentation shali be
written in English.

The algorithm shall be able to deal with negative prices as well as with
different price boundaries.
The algorithm shall be able to deliver prices and volumes according to
bidding zone or/and Scheduling area specific ticks and, in case rounding
is required, rounding rules

3. Other functionalities related to cross-zonal capacity allocation

®

The aigorithm shaii be abie to match both impiicit {(NEMOs} and expiicit
capacity allocation requests.

The algorithm shall be able to calculate for each MTU the scheduled
exchanges between adjacent bidding zones.

The algorithm shall be able to calculate for each MTU the scheduled
exchanges for each scheduling area

Once allocated by the algorithm, the capacity is firm {cannot be
changed by TSOs).

Cross-2onal capacity shall ba allocated to sither energy transactions or

L3320 Loy v BriiwwuLLw L il

explicit requests, at zero price for market participants.

All incoming orders and explicit capacity requests are treated in a non-
discriminatory fashion (e.g. single queue). The system must implement
first come first serve principle. Only one matching event can be
executed at the same time.

Algorithm shall allow for non-zero pricing of intraday capacity in
accordance with Article 55 of CACM Regulation, where the pricing
intraday cross-zonal capacity shall reflect market congestion and shail
be based on actual orders and proposal for methodology shall be
developed by all TSOs by August 2017.
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h. For the execution of complementary regional auctions, it shall be  Cot ! ]
possible to stop continuous trading within and between relevant B <
bidding zones for a limited period of time before the intraday cross- X XelXa! X
20nal gate closure time, which shall not exceed the minimum time e v
required to hold the auction and in any case 10 minutes. =4
4. Performance
a. Algorithm shall produce and log performance indicators in order to ALy
monitor its performance, which include among others report on X ; x
number of and the frequency of unmatched feasible trades and their L
volumes LR
b. All TSOs and NEMOs shail develop performance indicators in order to VB
monitor the performance of the algorithm. These performance indicators X X1:
Fieh [

shall be made publically available

Title 2: Requirements related to Cross-zonal capacities

1. The algorithm shall be able for each MTU to:
a. allow TSOs to set constant cross-zonal capacity and ramping values
for each bidding zone border in accordance with CACM Regulation in x 1 X
case coordinated net transmission capacity is appiied; this cross-zonai
capacity value may also be a very high value;

b. constrain cross-zonal flows to the respective cross-zonal capacity i
value for each bidding zone border for each cross-zonal flow % )Z : .
directions, in case the coordinated net transmission capacity {CNTC) e | [

approach is applied;

¢. where applicable, allow setting a defauit value for cross-zonal '
capacity for each bidding zone border and for each flow direction in
case coordinated net transmission capacity approach is applied;

d. constrain, where appropriate, an aggregated set of cross-zonal S R
interconnectors with one global cross-zonal transmission capacity i 1§ 13 1
limit {cumulative NTC), i.e. a general boundary constraint. This 1

] : g, X
constraint shall be applicable also to a predefined set of bidding zone
borders in order to limit for example the net position of a bidding
zone(s);

e. process flow-based parameters, if provided at the defined MTU,
when allocating cross-zonal capacities for each bidding zone border;

. allow definition and application of the following flow-based
parameters for each network element of a given bidding zone for X

flow-based approach;
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i.power transfer distribution factor (PTDF) as the contribution of 1
MW of a net position change to the power flow over the
network element; and

ii.remaining available margin (RAM) or the remaining allowabie
power flow (AMF) on the network element.

ensure that PTDF multiplied by net position is less than or equal to
RAM for each network element and net positions concerned by the
flow-based parameters for flow-based approach;

receive the flow-based parameters as:

i. “zero balanced” meaning that the remaining available margin of
critical branches applies from zero exchanges and that pre-
existing exchanges are transmitted aside; or

ii. “not zero balanced” meaning that the remalning available
margin of critical branches applies from pre-existing exchanges;

allow the coexistence of both flow-based and coordinated net
transmission capacity approaches within the coupled regions, i.e.
hybrid coupling;

facilitate the following hybrid couplings:

i. standard hybrid coupling, where cross-zonal capacity values and
flow-based parameters coexist implying that TSOs shall reserve
margins ex-ante on flow-based critical branches; and

ii. advanced hybrid coupling, where realized cross-zonal capacity
transactions are taken into account in the margin of the flow-
based critical branches.

facilitate change of cross-zonal capacity values or flow-based
parameters, which among other things might be a consequence of
netting, capacity publication or update of capacity value or flow-
based parameter. In such a case, if a crossed order book is produced,
the aigorithm shall match the relevant orders with the aim of
maximizing economic surplus.

allow for configuring the moment when the update is applied or
become effective once the cross-zonal capacity is updated;

. enable to halt/unhait one bidding zone, one border, one instrument,

one NEMO. In case of halting of one bidding zone, one instrument
and one NEMO, all the relevant orders will be halted or inactivated.
handle situations for relevant bidding zone borders where the
calculated cross-zonal capacity value applying coordinated net
transmission capacity approach is less than the current level of
exchange so that no more capacity is allocated in the direction of this
exchange until level of exchange is below the calculated cross zonal
capacity value; and

handle situations for relevant bidding zone borders where for
continuous intraday trading applying flow-based approach an initial
market clearing point is outside flow-based domain by allowing only
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2. Muitiple flow based approaches, i.e. plain, intuitive, bilaterally intuitive, X ¥ 3 X
may be used for different capacity calculation regions. I

Title 3: Requirements related to allocation constraints

a. The algorithm shall be able to:

i. for direct current (DC} interconnectors  constrain y
increase/decrease of flows over one interconnector and/or a s
combination of interconnectors from a MTU to the following MTU
or between the last MTU from the day before and the first MTU
of the following day. The constraint shall take into account the
nominations of long term capacity allocations, i.e. physical
transmission rights, and day-ahead cross-zonal flow, where
applicable. The constraint shall be handled on a single DC
interconnector and multiple DC interconnectors in combination e
{i.e. ramping)

ii. constrain increase/decrease of net positions of a single bidding g %
zone from a MTU to the following MTU within a day or between '
the last MTU from the day before and the first MTU of the ;
following day; and S| ..

iii. incorporate losses on interconnector(s) between bidding zones i Wl
during capacity allocation, if requested by the owner(s) of the b4 ¢
interconnector after approval by relevant NRAs &5 s

b. For the DC interconnectors the flow shall not be below the minimum
stable flow {MSF), other than at zero. The MSF will be given for the DC
interconnector, if requested by the owner(s} of the interconnectors
after approval by relevant NRAs. The capacity allocation shall take into x|
account the nominations of long term cross-zonal capacity and day
ahead cross-zonal capacity, where applicable. The constraints shall be
handled on a DC interconnector-by-DC interconnector, multiple DC

Ave e o~ nd mmnidiam fonasiomal

interconnectors and on a net POSIGON (i cs-uuaq basis.

¢. The algorithm shall allow to set a minimum price difference between J
adjacent bidding zones when DC interconnector is used for power f e
exchange. For this requirement, the algorithm shall model the costs Al L
incurred for each MWh passing through a DC interconnector as a “flow 1 S |
tariffs”. This “flow tariff” shall be treated as a threshold for the price X el k.
between the bidding zones connected by the DC interconnector. If the
price difference between the relevant bidding zones is less than the
“flow tariff” the flow will be set to zero. If there is a flow the price
difference will equal the “flow tariff”, unless there is a congestion.
Once the price difference exceeds the “flow tariff” the congestion
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income becomes positive. This functionality shall be incorporated in
the algorithm if requested by the owner(s) of the interconnector after
approval by relevant NRAs.

The algorithm shall allow for adverse flows, i.e. flows from higher price
bidding zone to lower price bidding zone

The algorithm shall aim to minimize the number of bidding zone
borders on the path between the matched orders and allow for route
prioritisation by the use of interconnector specific cost coefficients.

Title 4: Requirements on algorithm output and deadlines for the delivery of single
intraday coupling results

Regarding the quantities for each MTU the output of the algorithm shall
be:

i. rounded and unrounded net position for each bidding zone,
which is defined as the difference between matched supply and
demand orders within a bidding zone, where rounding shall
follow the rounding rules defined for each bidding zone. Where
applicable, the rounded and unrounded net position for each
NEMO trading hub in bidding zones with several NEMOs shail be
provided;

ii. number and volume of matched block orders for each bidding
zone and paradoxically rejected orders, if any;

b. Where required regarding the quantities for each relevant MTU, with

the output of the algorithm, an ex-post process which shall not
interfere with the market coupling results calculation, shall provide
scheduled exchanges, resulting from intraday market coupling, in the
form of:
i.  Scheduled Exchanges between Scheduling Areas
ii.  Scheduled Exchanges between Bidding Zones
iii. Scheduled Exchanges between NEMO trading hubs
and pursuant to the Methodology for calculation of scheduled
exchanges resulting from market coupling. This is to support
the scheduled exchanges calculation and/or muiti-NEMG
arrangements function

¢. Regarding the calculation results the output of the algorithm shall be:

i. overall economic surplus and economic surplus for each bidding
area; and

ii. output necessary for monitoring in accordance with Article
82(2) and (4) of CACM Regulation
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d. The algorithm shall provide NEMOS and TSOs with information necessary to A
comply with monitoring of REMIT regulation where the algorithm is the only x ;( il x [
feasible source. 3 1[B:

SSEF ALY
s o

R e, S

e. The algorithm shall respect the agreed cross-zonal GOT and GCT in o i
accordance with the all TSOs proposal in accordance with Article 59 of the X S
CACM Regulation.

R

e | erie?

f. The algorithm shall be able to implement a change of bidding zone
configurations no later than 4 weeks after a TSO notifies a change subject to X

the change request procedure.

£ %7,

o™

g. The algorithm shall be capable of providing results in order for all post
coupling processes te be initiated in 5 minutes after Gate Closure Time of X
particular MTU.

« N M, e

B

it

Title 5: Currency

a. The algorithm shall only accept matching in Euro, i.e. ail input and B
output currency data shall be in Euros. This should not prevent local X ‘ "X
currency orders and settlements.
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1. Kontext

1. Tento dokument je spolec¢nym navrhem spoleéného souboru poZadavkd na algoritmus pro péarovani -
pfi kontinudlnim obchodovani (didle jen ,PoZadavky na algoritmus wvnitrodennich trh(”)
vypracovanym vSemi provozovateli prenosovych soustav a nominovanymi organizdtory trhu
s elektfinou v souladu s ustanovenim ¢lanku 37 nafizeni Komise {EU) 2015/1222, kterym se stanovi
ramcovy pokyn pro pfidélovani kapacity a fizeni pretiZeni (dale jen ,nafizeni Komise 2015/1222¢).

2. Pro ucely tohoto ndvrhu maji terminy pouZité vtomto dokumentu vyznam definovany v ¢lanku 2
nafizeni Komise 2015/1222 a nafizeni 543/2013.

3. Podle clanku 37: ,1. Ve Ihité osmi mésich od vstupu tohoto nafizeni v platnost: (a) vsichni
provozovatelé pfenosovych soustav spoleéné poskytnou vSem nominovanym organizatorim trhu
s elektfinou nédvrh spole¢ného souboru pozadavka na efektivni pfidélovani kapacity, aby bylo moZné
vypracovat algoritmus pro sesouhlaseni propojenych dennich trhit a algoritmus pro parovéni pfi
kontinudlnim obchodovani. V rémci téchto poZadavki se stanovi funkce a vykonnost, véetng lhit pro ‘
dodéni vysledkl jednotného propojeni dennich a vnitrodennich trhli a podrobnosti o kapacité mezi
z6nami a omezenich pro pfidélovani, které je nutno respektovat;...”

4. Vedle vySe zminéného spoleného navrhu poZadavkl na algoritmus provozovatell pfenosovych
soustav je v ¢lanku 37 nafizeni 2015/1222 stanoveno, Ze ve stejné |hGté ,vSichni nominovani
organizatofi trhu s elektfinou spole¢né navrhnou spole¢ny soubor poZadavkl na efektivni parovéni,
aby bylo moZné vypracovat algoritmus pro sesouhlaseni propojenych dennich trhd a algoritmus pro
pdrovéni pfi kontinualnim obchodovani“ (déle jen ,Poiadavky na algoritmus nominovanych
organizatorti trhu s elektfinou”).

5. Po vypracovani obou ndvrh(l a uplynuti osmimési¢ni IhGty budou vSichni nominovani organizétofi

trhu s elektfinou s viichni provozovatelé pfencsovych soustav spolupracovat na dokondeni scuborl
PoZadavkl na algoritmus provozovatell pienosovych soustav a nominovanych organizitor( trhu
s elektfinou. Na zdklad& obou vySe zminénych souborh poZadavkl, PoZadavkl na algoritmus
provozovatelli pfenosovych soustav a nominovanych organizdtord trhu s elektiinou, ,vypracuji
vSichni nominovani organizatofi trhu s elektfinou podle téchto poZadavkd nadvrh algoritmu. V rdmci ’
tohoto navrhu se uvede lhita, v niz musi nominovani organizatofi trhu s elektfinou, ktefi maji pinit &
funkce subjektu provadéjicino sesouhlaseni pro propojeni trhii podle ¢l. 7 odst. 1 pism. b}, postoupit
obdriené pokyny”. Tento ndvrh nominovanych organizdtorl trhu s elektfinou bude sestaven
nejpozdéji tfi mésice po predlioZeni PoZadavki na algoritmus provozovatell pienosovych soustav a

nominovanych organizdtortl trhu s elektfinou.

6. Podle ¢&l. 37 odst. 3 nafizeni Komise 2015/1222 se navrh algoritmu nominovanych organizatord trhu
s elektiinou ,pfedloZi vSem provozovatelim pfenosovych soustav. Vyzada-li si vypracovédni navrhu
delSi ¢as, spolupracuji vSichni nominovani/ organizatofi trhu selektfinou za podpory viech
provozovatelli pfenosovych soustav po dobu nejvySe dvou mésic, aby zajistili soulad ndvrhu
sodstavcila 2.

7. Podle ¢l. 37 odst. 4 se ,névrhy uvedené v odstavcich 1 a 2 predloZi ke konzultaci podle ¢lanku 12“.
Konzultace o viech ndvrzich, tj. o poZadavcich na algoritmus provozovatell prenosovych soustav a
nominovanych organizdtor( trhu s elektfinou a nédvrhu algoritm( vypracovaném nominovanymi
organizatory trhu s elektfinou, se pfipravuji ve spoluprici se vSemi provozovateli prenosovych
soustav a nominovanymi organizatory trhu s elektfinou a navrhy budou konzultovany spolecné tak,
aby se zajistilo u¢inné zhodnoceni jejich obsahu G¢astniky trhu.
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L.

Navrh algoritmu vypracovany vSemi nominovanymi organizdtory trhu s elektfinou na zékladé
poZadavki na algoritmus provozovatelll pfenosovych soustav a nominovanych organizatorti trhu
s elektfinou, ktery zohledriuje pfipominky z konzultace, musi byt regulaénim orgdnim prediozen ke
schvaleni nejpozdéji do 18 mésicl od vstupu nafizeni Komise 2015/1222 v platnost, tj. do 14. Gnora

2017.

Soudasny soubor PoZadavkl na algoritmus vnitrodennich trhi se zaklddd na stévajicich fesenich
propojeni trh{i, ktera jsou zavedena nebo se vyvijeji, aktualizuji & pozménuji tak, jak provozovatelé
pienosovych soustav nebo nominovani organizatofi trhu s elektfinou povaZuji za vhodné.

Budouci vyvoj metodik vypoétu kapacity v souladu s nafizenim Komise 2015/1222 mize vyzadovat
dodateéné vstupni parametry, napiiklad proménné népravnych opatfeni. V takovém pfipadé zadlou
viichni provozovatelé pfenosovych soustav #adost 0 zmény algoritmu nominovanym organizatorim
trhu selektfinou a pozdéji viem ndrodnim regulaénim organim ke schvaleni. Hodnoceni
dodatecnych funkci algoritmu probéhne vkaidém regionu pro vypocet kapacity v souladu
s nafizenim Komise 2015/1222 nejpozdéji v dobé vypracovéni navrhu metodiky vypoctu kapacity
provozovateli pfenosovych soustav. VSichni provozovatelé pfenosovych soustav a viichni nominovani
organizatofi trhu s elektfinou spolupracuji na ndvrzich pfipadnych zmén, které budou povaiovany za
nutné, jakmile budou narodnim regulaénim organiim pfedloZeny ke schvéleni vy3e uvedené ndvrhy
metodiky vypoftu kapacity (deset mésict po schvaleni Navrhu regiond pro vypolet kapacity
pfedloZeného viemi provozovateli pfenosovych soustav).

Rozhodnuti Vyboru nominovanych organizatord trhu s elektiinou vtomto ndvrhu se vztahuji
k rozhodnutim vSech nominovanych organizétord trhu s elektfinou koordinovanym prostrednictvim

Vyboru nominovanych organizator( trhu s elektfinou.

2. Terminologie

1.

Termin ,nabidkova z6na” je rovnocenny terminu ,trini oblast”, ktery je nejcastéji pouzivdn u

vnitrodennich trhi.
Termin ,oblast pldnovani” je rovnocenny terminu ,oblast dodéni“, ktery je nejéastgji pouZivan u

vnitrodennich trhi.

»Obchodovaci centrum nominovaného organizatora trhu s elektfinou” je definovano jako ,soubor
pokynii zadanych Uastniky trhu konkrétnimu organizatorovi trhu s elektfinou v ramci nabidkové
26ny”.

»Toky mezi z6nami” jsou pldnované toky mezi sousednimi nabidkovymi zénami.

3. Pristup

V niZe uvedené tabulce jsou stanoveny Pofadavky na algoritmus vnitrodennich trhii. Kaidy pozadavek

1.

je klasifikovan podle ndsledujicich kritérii:

Stav:

a. Pocédtedni poZadavek: poZadavek, ktery je nutno splfiovat pfi prvnim zahdjeni provozu
jednotného propojeni vnitrodennich trhii. Takové poZadavky jsou obvykle jiZ zaélenény do
fedeni XBID.

b. Budouci poZadavek: poZadavek, ktery je nutno spliiovat v uréitém okamZiku po prvnim
zahdjeni provozu jednotného propojeni vnitrodennich trhi. Takové poZadavky je nutno
fadné specifikovat a zavést prostfednictvim Zménové Zidosti. Nékteré Budouci pozadavky jiz

mohou byt vyvijeny v ramci XBID.
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Vlastnik: viastnik poZadavku (provozovatelé pfenosowych soustav, nominovani organiztofi trhu
s elektfinou nebo provozovatelé pfenosovych soustav a nominovani organizatofi trhu s elekt¥inou
spolecné) s vyznamem definovanym v Ndvrhu algoritmu.

Povaha:

a. Funkce MCO: poZadavek, ktery se tykd spole¢né odpovédnosti nominovanych organizatord
trhu s elektfinou spocivajici ve vykonu funkci MCO v souladu s ustanovenim &l. 7 odst. 2.

b. Funkce vypoltu pldnované vymény: poZadavek, ktery se tyka spolecné odpovédnosti
provozovatell pfenosovych soustav spotivajici ve vypoétu pldnovanych vymén na hranicich
mezi nabidkovymi zdnami a zvefejiiovani vypoftenych Gdajli v souladu s ustanovenim ¢l. 8
odst. 2 pism. (g) tam, kde bude takovy poZadavek podporovan algoritmem vnitrodennich
trhi (tj. knihou sdilenych pokynid nebo modulem fizeni kapacity). V mnoha pfipadech nejsou
tyto poZadavky dosud specifikovdny (jednd se o poZadavky ,budouci”) a miZe se stat, fe
vypotty budou provddény mimo Algoritmus vnitrodennich trhGi — napiiklad jako oddéleny

postup po sparovani nebo jako lokdlni/regionalni postup. Na FeSeni se dohodnou pfisluéni |

nominovani organizdtofi trhu s elektfinou 3 provozovatelé pfenosovych soustav.
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Hiava 1: Obecné poZadavky

1. Celkové poZadavky

Algoritmus podporuje kontinudini parovani pokynd, jakoZ i kontinud!ni
pridélovani vnitrodenni kapacity v propojovacim veden.
Algoritmus zajisti rovné zachazeni s pokyny pochazejicimi od vSech
nominovanych organizatori trhu s elektfinou a poZadavki na explicitni
kapacitu.
Pro kazdou nabidkovou zénu bude mit algoritmus tyto schopnosti:

i. algoritmus musi podporovat alespon typy pokynt uvedené v Navrhu

vnitrodennich produktd;

ii. algoritmus bude podporovat nestandardni produkty v takovém rozsahu,
v jakém je to technicky proveditelné a schvélené prislusnymi regulaénimi
organy;

iii. umozniovat riizné obchodni intervaly, které bude mozné konfigurovat
v kaZdé nabidkové z6né;

iv. umoiiiovat konfigurace s vice neZ jednim nominovanym organizétorem
trhu s elektfinou pro danou nabidkovou zénu, coZ znamend parovani
pokynti mezi vice nominovanymi organizatory trhu s elektfinou v ramci
jedné nabidkové z6ny a mezi vice nabidkovymi zénami;

v. podporovat vice oblasti planovéni v ramci nabidkové zény podle pozadavk(
provozovatel( pfenosovych soustav;

vi. pfidélovat kapacity mezi zdnami na hranici nabidkové zdny s vice neZ
jednim provozovatelem prencsové soustavy na jedné nebo obou stranéch
dané hranice nabidkové zény.

Zacdtek pridélovani vnitrodenni kapacity a uzdvérku pridélovani
vnitrodenni kapacity bude moiné konfigurovat pro kaidou hranici
nabidkové zény.

Algoritmus se snazi v pfisluSnych pfipadech zajistit maximalizaci
ekonomického prebytku.

Algoritmus bude schopen zahrnout jednu nebo vice nabidkovych zén
v rdmci stdtu a bude mozné jej Skdlovat tak, aby pokryl celou Evropu.
Algoritmus bude schopen poskytnout (daje o saldech a tocich mezi
zénami pro kaZdou nabidkovou z6nu.

Pro kaidou nabidkovou 26nu bude vysledkem pouZiti algoritmu pro
kaidy obchodni interval vypofet jednoho salda a v pfislu$nych

4. Pozadavky na algoritmus pro parovani pfi kontinualnim obchodovani
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21z Bkl ks
|8 5|25 - B2
® c [2RSIHERZRINS S
g | & |SESHicS ]
RN S
g8 |Esl38| B ER
s | & Z glgz| o a
= % '=
5|2 BalF
X X $X =X
5
X X1 X
ol e
EeR L i A
X XS X
i, I
UL 2
X EXSEXE X
Al
EERT RN e
- X X -
:x':"v Swed e
X X
Wl
X X X
.
X X8 CH X
X XXX | s
e 3l .
X XBEXY X |5
o 1l e
X XX Y X | 7%
F2O0 >l Y e
A "
X PG
X X




Preklad z anglického jazyka — strana 6

pfipadech sald pro kaidou oblast plénovani a kaidé obchodovaci
centrum nominovaného organizatora trhu s elektfinou.
Algoritmus musi zajistit ¢i podporovat zachovani viastnickych prav a
anonymity udaji  (pokyny apod.) a predlioZenych informaci
zpFistupné&nych stranam pffi uZivéni systému,
Integrita algoritmu a 0dajl, které zpracovdvd, musi byt fadné
zabezpeéena pfed neopravnénym pfistupem.
Algoritmus musi poskytovat vSechny nezbytné informace pro
vypofdddni a pfevod mezi nominovanymi organizatory trhu
s elektfinou.
Problém vjedné obiasti na jedné hranici nebo pro jednoho
nominovaného organizétora trhu s elektfinou nesmi, pokud je to
moZné, branit obchodovéni v jinych oblastech, na jinych hranicich
nebo jinym nominovanym organizatorum trhu s elektfinou.
. Algoritmus musi podporovat zejména:

i. prijimani informaci o dostupné kapacité v realném Case,

ii.  Zadani o kapacitu, jsou-li zji§t&ny dvojice sparovatelnych pokyni.
Algoritmus musi podporovat funkce stornovani transakci: systém musi
byt rovnéi schopen zahdjit potfebné kroky v oblasti pridélovani
kapacity a interakce s nominovanymi organizatory trhu s elektfinou.

i.  Vpripadé Ze se storno transakce tyka preshranitniho obchodu,
musi algoritmus poZédat o kapacitu v opacéném sméru.

ii.  Systém musi podporovat zahajeni thiity pro stornovani transakce.
Algoritmus bude pokyny pdrovat podie ceny, Casové priority a u
pfeshrani¢nich obchodl podle omezeni pro pfidélovéni a dostupné
kapacity. Konfigurace pravidel parovéni musi podporovat zejména
nasledujici pravidla.

i.  Automaticky proces parovani, coZ znamend pokyny k ndkupu a
k prodeji se zkfiZenymi cenami. Modul sesouhlaseni spéruje pokyny
za cenu pasivniho pokynu, tj. toho, ktery jiZ v knize pokynu je.

ii. Dojde-li kaktualizaci nebo poddani pokynu, algoritmus zkontroluje,
zda miZe byt proveden.

iii.  Pokyn k nékupu {prodeji) mGzZe byt sparcvén, pokud

- je na opa€né strané pokyn k prodeji {ndkupu) s nizsi (vy33i)
nebo stejnou cenou;
v pfipadé vice pokynli na strané prodeje (ndkupu) splfiujicich
kritérium a) je nejdfive zobchodovén pokyn s nejlepsi cenou,
a neni-li vstupujici pokyn zobchodovidn zcela, je zobchodovén
pokyn s druhou nejlepsi cenou atp.;

- v pripadé vice pokynt na strané prodeje (ndkupu) se stejnou
cenou spliujicich kritérium a} je nejdfive zobchodovan pokyn
s nejstarsim ¢asovym razitkem, a neni-li vstupujici pokyn
zobchodovén zcela, je zobchodovédn druhy nejstar3i pokyn
atp.;
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. - Parovaci cena transakce zohledfiuje harmonizované

maximaln{ a minim4lni ceny nabidkovych zén.

V pfipadé tdstecného zobchodovani pokynu zistava nezobchodovana \

Cast v knize (neni-li pro dany typ pokynu stanoveno jinak) jako pokyn <11

s mnoZstvim rovnym nerealizovanému mnoZstvi - cena zbyvajici asti .

pokynu je cena plvodné zadand obchodnikem, neni-li pro dany typ : (,1;';;

! pokynu stanoveno jinak. '

EER p. Pokyny jsou vSechny centrdiné vedeny v konsolidované knize pokynd, rp

X1 x ! kterd se pouZivd ke generovani mistnich pohledl pfi uvaieni X Bl

s relevantnich omezeni pro pridélovéni a dostupné kapacity mezi
oblastmi.

q. VSechny vstupni pokyny a Zddosti o explicitni pFidélenl kapacity jsou
zafazovany do stejné fronty. Algoritmus zajisti, aby se postupovalo | <
podle zdsady ,kdo dfiv pfFijde, je dfiv na Ffadé”. V daném ckamziku X X .

miZe dochazet jen k jednomu pfipadu pdrovani nebo pridélovani '

X X! kapacity. .

] r. Algoritmus podporuje zvySovéni a sniZovéni kapacity. Dojde-li viivem

zapoditani, zvefejnéni kapacity nebo aktualizace k nardstu dostupné N

kapacity, miZe to vést ke knize zkFizenych pokyni. Algoritmus musi X X

I8 zahrnovat mechanismus pro feseni takové situace (parovani pokynii

X X nebo aukce).

s. Algoritmus musi provadét vypolet mistniho pohledu na knihy pokyna
na zékladé dostupnych pekynd 2 it t

.
¥rnfio irace mist -Ch

RIS

nych pokyntt 2 kapacit. Kenfigur tni
pohledd musi podporovat zejména nasledujici pravidla:

- mistni pohled na nabidkovou z6énu oblasti odpovidd pokyndm,
8 které mohou Gcastnici trhu dané nabidkové z6ny uspokojit;

- dostupnd kapacita odpovidd maximéinimu toku mezi dvéma
oblastmi (nejsou-li definoviny a zavedeny mechanismy X P X
preshraniéni kapacity zaloZené na tocich) pfi zohlednéni viech i
omezeni pro pfidélovani;

- pro vytvoreni stejného mistniho pohledu lze stejnou kapacitu
vzit v ivahu pouze jednou;

- konstrukce mistniho pohledu musi zohledriovat cenové limity
stanovené pro nabidkovou zénu.

t. Algoritmus musi branit tomu, aby nominovani organizitofi trhu

T
2

A,

~Ad

?:’5":;

Dy,

P,
A
M

s elektfinou méli informace pro vypolet mistniho pohledu na zékladé X

knih pokynid od jinych nominovanych organizitord trhu s elektfinou a 1

kapacit. & o
u. Aktualizace kapacity a knih pokyni se pouzivaji k vytvifeni

aktualizovanych mistnich pohledi. Aktualizace mistnich pohledd je X

kontinudlné prendsena nediskriminujicim zpGisobem pfipojenym
nominovanym organizétorim trhu s elektfinou.

voy @ A

v. Algoritmus musi byt schopen kfifové sparovat rizné typy pokynd x | 4| x X
v Popisu produktd vramci jedné nabidkové 20ny | mezi vice Blsdl|
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nabidkovymi zénami, a to pfi zohlednéni kapacity a omezeni pro ':-“
pokyny.
2. Kvalitativni pozadavky tykajici se presnosti a cenovych rozpéti
a. Vsouladu s&lankem 3 nafizeni Komise 2015/1222 poskytne oA FEE
algoritmus viem uéastnikm trhu nediskrimina¢ni pristup ke kapacité X X
mezi zonami. |
b. Algoritmus se bude snait zajistit, aby v pfipadé, Ze jsou pfileZitosti :
pro pérovani, probihalo toto parovéani vidy pfi zohlednéni uzavérky X X|X| X
prid&lovani vnitrodenni pieshrani¢ni kapacity. SRR Y,
¢c. Algoritmus bude schopen reprodukovat stejné vysledky se stejnymi X “i X 5
vstupnimi ddaji pfichéazejicimi v pfesné stejném potadi a dobg. g ol
d. Algoritmus bude schopen automaticky a snadno zviddat pfechody na
zimni a letni &as, tj. algoritmus podporuje trvani obchodniho dne X X | X X
v délce 23, 24 i 25 hodin. [l 585 4
e. Algoritmus bude schopen automaticky a snadno fungovat i X X‘; )"( '
v pfestupnych letech, tj. pracovat s 366 dny v roce,
f. Proces parovani algoritmu véetné cen a pridélenych kapacit
vyplyvajicich z tohoto postupu vypoftu musi byt transparentni, W,
kontrolovatelny a vysvétlitelny. Tento pofadavek se rovnéi vztahuje X X | X
na viechna deterministicks pravidia a pfipadné poufitou heuristiku =
algoritmu a miru vyskytu téchto pravidel a heuristiky. £
g. Zdrojovy kod algoritmu musi byt dobfe strukturovany a dobfe
zdokumentovany. Popis algoritmu by mél byt vefejné pfistupny a X XX
aktualizovany. Dokumentace bude v anglickém jazyce. IEF,
h. Algoritmus bude schopen pracovat s negativnimi cenami i s riznymi X ‘ X' X- X
cenovymi hranicemi. calia -
i. Algoritmus bude schopen zajistovat ceny a objemy podie konkrétniho Ay
inkrementu nabidkové zény nebo oblasti planovani a pfipadé, Ze je X XA XS X
zapotiebi zaokrouhlovat, stanovi pravidia zaokrouhlovani. ; 3l -
3. Dalsi funkce tykajici se pridélovani kapacity mezi zénami
a. Algoritmus bude schopen pérovat jak pozadavky na implicitni {od el el -
nominovanych organizdtord trhu s elektiinou), tak explicitni pfidéleni X XWX H X
kapacity. we | s
b. Algoritmus musi byt schopen pro kady obchodni interval vypocitat X "X’ 5 | %
planované vymény mezi sousednimi nabidkovymi zénami. ! s | smi | =
c. Algoritmus. musi byt schopen pro kazdy obchodni interval vypocitat X X S
planované vymény pro kaZdou oblast planovani. o My g
d. Po pfidéleni algoritmem Je kapacita zdvaznd {provozovatelé x e X ;"1'4
prenosovych soustav ji nemohou ménit). Pl e ;
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A R e. Kapacita mezi z6nami musi byt pfidélovana na zdkladé transakci o | B
L s energii nebo explicitnich poZadavk(, a to za nulovou cenu pro X XX E| X

; Gcastniky trhu. R R

' f. Se viemi vstupnimi pokyny a explicitnimi poZadavky na kapacitu se e 2l -

, zachazi nediskriminacnim zpusobem (napf. jedind fronta). Systém X X! ; X
W musi aplikovat zdsadu ,kdo diiv pfijde, je dfiv na Fadé”. V dany o g
£l x okamiik mize probihat pouze jeden pfipad péarovéni. ) -
# g. Algoritmus musi umoZiiovat stanoveni nulové ceny za vnitrodenni s
il kapacity vsouladu s éldnkem 55 nafizeni Komise 2015/1222, kdy E _
,{ XJ stanoveni ceny za vnitrodenni kapacitu musi odréZet trini pfetiZeni a X I X X
L e vychazet ze skutefnych pokyni a ndvrh metodiky musi byt viemi il
2l provozovateli pfenosovych soustav vypracovan do srpna 2017.
e h. Za agelem uskute¢néni komplementdrnich regionéinich aukci musi byt ‘ i
_E moiné na omezenou dobu pfed uzavérkou pFidélovani vnitrodenni @i
,é .X kapacity mezi zonami pozastavit kontinudlni obchodovani uvnit¥ 2 el v i3
Al piisludnych nabidkovych zén a mezi témito zénami; tato omezend il
e doba nesmi pfFesahnout minimaini dobu potfebnou k uspofadéni G
'Y x]‘ aukce a smi v kaZdém ptipadé Cinit nejvySe deset minut. =

4. Vykonnost

7

£1 X a. Za dcelem sledovani své vykonnosti algoritmus uréi a zaznamenavé ol
4 8 ukazatele vykonnaosti, coZ bude mimo jiné zahrnovat zpravu o poétu a X [EXSIXE| X
ol frekvenci nespdrovanych proveditelnych obchod( a jejich objem. sl ] 350
3 b. Za ucelem sledovdni vykonnosti algoritmu vypracuji  vSichni _
X'{ provozovatelé prenosovych soustav a nominovani organizdtofi trhu X x 1'% X
: ! s elektfinou ukazatele vykonnosti. Tyto ukazatele vykonnosti budou
X

X

zpfistupnény vefejnosti. i* .

Hlava 2: Pozadavky tykajici se kapacit mezi zénami

1. Pro kaZdy obchodni interval bude algoritmus schopen %
a. provozovatellm pfenosovych soustav umoinit, aby v souladu SR |
s nafizenim Komise 2015/1222 pro kaZdou hranici nabidkové zény
. stanovili konstantni hodnoty kapacity mezi zénami a hodnoty jejich X
—“"'"[ zvySenifsniZeni, uplatiiuje-li se koordinovand ¢&isté prenosova
| x) kapacita; tato hodnota kapacity mezi zénami maie byt také velmi
vysokou hodnotou;
. omezit toky mezi zonami na pfisiusnou hodnotu kapacity mezi
X zénami pro kazdou hranici nabidkové zony pro kaidy smér tokl mezi %
=7 zénami v pfipadé, Ze se uplatriuje pfistup zaloZeny na koordinované
- Cisté pfenosové kapacité;
—— ¢. v pfisluSnych pripadech umoZnit nastaveni standardni hodnoty pro
<

C :X[ kapacitu mezi zénami pro kaidou hranici nabidkové zény a pro X
—— kaidy smér tok(i mezi zénami v pFipadé, 7e se uplatfiuje pfistup




(S
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zaloZeny na koordinované Cisté pfenosové kapacité;

v pfistudnych pfipadech omezit celkovy soubor propojovaciho vedeni
mezi zénami jednim globdlnim limitem pfenosové kapacity mezi
zénami ({souhrnnad ¢istd pFenosovd kapacita), tj. obecnym
ohrani¢enim. Toto omezeni se bude rovnéZ vztahovat na pfedem
definovany soubor hranic nabidkovych zén za Glelem omezeni
napfiklad salda nabidkové zény (nabidkovych zon);
pfi piidélovani kapacit mezi zénami pro kaZdou hranici nabidkové
zény zpracovavat parametry zalofené na fyzikdlnich tocich, pokud
jsou u definovaného obchodniho intervalu poskytnuty;
u pfistupu zaloZzeného na fyzikdlnich tocich umoZnit definovani a
pouZivani nasledujicich parametrd zaloZenych na fyzikainich tocich
pro kazdy prvek sité dané nabidkové oblasti:

i.distribuéni faktor pfenosu elektfiny jako pfispévek 1 MW zmény

salda k toku vykonu na prvku sité a

ii.zbyvajici disponibilni kapacita nebo zbyvajici pfipustny tok
vykonu na prvku sité.
u pfistupu zaloZeného na fyzikélnich tocich zajistit, aby distribuéni
faktor pfenosu elektfiny vynasobeny saldem byl pro kaZdy prvek sité
a salda dotéend parametry zaloZenymi na fyzikdinich tocich mensi
nebo byl roven 7h\'lunj|’m’ dicnnnibilni kanacité'
pfijimat parametry zaloZené na fyzikalnich tocich jako parametry

i. ,s nulovou bilanci’, coZ znamend, Ze zbyvajici disponibilni
kapacita kritickych prvk( se uplatiiuje od nulovych vymén a
d¥ivéjsi vymény se pfenasejl vedle, nebo

ii. ,s nenulovou bilanci”, co? znamend, Ze zbyvajicf disponibilni
kapacita kritickych prvka se uplatiiuje od dFivéjsich vymén;

umozfiovat vramci propojenych regionl soubé&Znou existenci
piistupu zaloZeného na fyzikélnich tocich a pfistupu zaloZeného na
koordinované &isté pfenosové kapacité, tj. hybridni propojeni;
napomahat ndsledujicim hybridnim propojenim:

i. standardni hybridni propojeni, kde hodnoty kapacity mezi
z6nami a parametry zaloZené na fyzikdlnich tocich existuji
soub&iné, coi znamend, Ze provozovatelé pfenosovych soustav
si pfedem rezervuji zalohy na kritickych prvk( zaloZenych na
tocich, a

ii. pokrocilé hybridni propojeni, kde se realizované transakce
s kapacitou mezi zénami zohledriuji v zaloze kritickych prvkd
zaloZenych na fyzikdinich tocich;

napomdhat zméné hodnot kapacity mezi zé6nami nebo parametrd
zaloZenych na fyzikdlnich tocich, coz mlze byt mimo jiné disledek
zapoditani, zvefejnéni kapacity nebo aktualizace hodnoty kapacity
nebo parametru zaloZeného na fyzikdlnich tocich. V takovém
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2 pfipadé, vznikne-li kniha zkfiZenych pokynl, spéruje algoritmus v
prisluiné pokyny s cilem maximalizovat ekonomicky prebytek;
X : I, umoinit konfigurovani v ckamZiku, kdy se aktualizace pouZije nebo - )E o=
) R S
p/ nabude U¢innosti po aktualizaci kapacity mezi z6nami; = | S
m. umoZnit zastavenif/zahdjeni obchodovédni jedné nabidkové zény, N

jedné hranice, jednoho ndéstroje, jednoho nominovaného W

organizatora trhu s elektfinou. V pfipadé zastaveni obchodovani . ‘

. y . : 7 . : . = X XIBI% G

jedné nabidkové zény, jednoho ndstroje a jednoho nominovaného

organizatora trhu selektfinou budou vechny pfislusné pokyny ) ’k

zastaveny nebo inaktivovany;

n. zviddat situace pfislusnych hranic nabidkovych zén, kde je hodnota
kapacity mezi zdnami vypocitana s pouZitim pfistupu zaloZzeného na
koordinované {isté pfenosové kapacité mensi neZ soucasna drovei X X
obchodu, takie ve sméru tohoto obchodu se jiZ dal§i kapacita
nepfidéluje, dokud urovern obchodu neklesne pod wvypoclitanou
hodnotu kapacity mezi z6nami; a

0. zvlddat situace prislusinych hranic nabidkovych 26n, kde je u
kontinudlniho vnitrodenniho obchodovani s pouZitim pFistupu
zaloZeného na fyzikalnich tocich pocateéni bod triniho zuctovani x %
mimo oblast zaloZenou na tocich, tak, Ze pouze budou povoleny SR,

pouze obchody, které posunuji bod zuZtovani smérem k oblasti L)

4] zalo¥ené na tocich. : iy

[ .- 2. Pro rdzné regiony pro vypocet kapacity lze pouzit vice neZ jeden p¥istup X X

e 1 zaloZeny na fyzikdInich tocich, tj. prosty, intuitivnl, oboustranné intuitivni. | N

AT

ins

I Xl
", & Hiava 3: PoZadavky tykajici se omezeni pro pfidélovani

a. Algoritmus musi byt schopen:

i. u stejnosmérnych propojovacich vedeni omezit zvySeni/sniZeni
tokt vjednom propojovacim vedeni nebo kombinaci
propojovacich vedeni od jednoho obchodniho intervalu
k nasledujicimu obchodnimu intervalu nebo mezi poslednim
obchodnim intervalem predchoziho dne a prvnim obchodnim
intervalem nasledujictho dne. Omezeni bude zohledrnovat
nominace pfidélovani dlouhodcbé kapacity, tj. fyzickd prenosova
prava a v prisluSnych pfipadech denni tok mezi z6nami. Omezeni

se uskutecriuje na jednom stejnosmérném propojovacim vedeni
":;; nebo na kombinaci vice stejnosmérnych propojovacich vedeni
(tj. zvy3eni/snizeni);

Zecten

s s

%;—-' ii. omezit zvySeni/sniZeni sald jedné nabidkové zény od obchodniho
o intervalu k nasledujicimu obchodnimu intervalu vramci dne
b.q | nebo mezi poslednim obchodnim intervalem predchoziho dne a

CHERIUEICADE | T
¥

prvinim obchodnim intervalem néasledujiciho dne; a
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iii. zahrnout ztrdty v propojovacim vedeni &i vedenich mezi
nabidkovymi zonami pfi pfidélovani kapacity, pokud o to vlastnik
&i vlastnici propojovaciho vedeni poZddaji a pokud to pfislusné 3 :
narodni regulaéni organy schvali. e | 3
b. U stejnosmérnych propojovacich vedeni nesmi byt tok niZdi nei
minimalni stabilni tok na jiné neZ nulové hodnoté. Minimaini stabilni Y
tok bude pro stejnosmérné propojovaci vedeni dén tehdy, pokud o to o
vlastnik & viastnici propojovaciho (propojovacich) vedeni poZadaji a e R
pokud to pFisluiné ndrodni regulaéni organy schvali. Pfidélovani x | x : AX
kapacity bude v pfisludnych pfipadech zohledfiovat nominace RIS )
dlouhodobé kapacity mezi z6nami a denni kapacitu mezi zénami. ‘j
Omezeni se uskute€fiuji postupné na jednotlivych stejnosmérnych
propojovacich vedenich, ve vice stejnosmérnych propojovacich
vedenich a podle salda (na regiondini bazi). S0 .
¢. Algoritmus umoZni stanoveni minimainiho cenového rozdilu mezi -
dvéma sousednimi nabidkovymi zénami, pokud se pro obchod : ]
s elektfinou pouZivd stejnosmérné propojovaci vedeni. Za uUcelem
splnéni tohoto poZadavku bude algoritmus modelovat naklady vznikié
za kazdou MWh prochdzejici stejnosmérnym propojovacim vedenim
jako tarif pfenosu”. Tento ,tarif pfenosu” bude povaZovan za
prahovou hodnotu pro cenu mezi nabidkovymi zénami spojenymi
stejnosmérnym propojovacim vedenim. lJe-li cenovy rozdil mezi X
pFisluinymi nabidkovymi z6nami menéi ne? tarif pfenosu”, bude tok
nastaven na nulu. Pokud je néjaky tok, bude cenovy rozdil rovny
Jtarifu prenosu”, nedochazi-li k pfetiZeni. Jakmile cenovy rozdil '
presadhne tarif pfenosu”, stdvd se pfijem z pretiZeni pozitivhim. Tato
funkce bude do algoritmu zafazena, pokud o to vlastnik €& viastnici
propojovaciho vedeni poZadaji a pokud to pfisiu$né narodni regulacni <
orgény schvali. o
d. Algoritmus bude umoiZfiovat adverzni toky, tj. toky z nabidkové zény X | x ¢ " X
s vy$$i cenou do nabidkové zény s nizsi cenou. o) S5
e. Algoritmus se bude snaZit minimalizovat pocet hranic nabidkovych 5
76n na cesté mezi sparovanymi pokyny a umoZnit stanoveni priorit
Syt E . , T el X | X
tykajicich se trasy uZitim nakiadovych koeficientd urcenych pro
jednotlivd propojovaci vedeni.
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Hlava 4: Pozadavky na vystup algoritmu a terminy pro pFedloZeni vysledki
jednotného propojeni jednodennich trhi

a. Pokud jde o mnoistvi pro kaidy obchodni interval, bude vystupem e
algoritmu: A I

i. zaokrouhlené a nezaokrouhlené saldo pro kaZdou nabidkovou =

z6nu, které je definovano jako rozdil mezi sparovanymi X XHIEXS

nabidkovymi a poptédvkovymi pokyny v ramci nabidkové zény, Gt ML
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stim, Ze zaokrouhlovani se Fidi pravidly pro zaokrouhlovani
definovanymi pro kazdou nabidkovou zénu. V piisluinych
pifpadech bude pro ka?dé obchodovaci centrum nominovanych
organizdtor( trhu s elektfinou v nabidkovych zénach s vice nes
jednim  nominovanym organizitorem trhu s elektfinou
poskytnuto zaokrouhlené i nezaokrouhiené saldo;

ii. pofet a objem sparovanych blokovych nabidek pro kaZdou
nabidkovou zénu a pfipadnych paradoxné zamitnutych
nabidek;

b. Tam, kde je u mnoistvi pro kaidy prislusny obchodni interval tieba,

bude spolu s vystupem algoritmu uréen nasledny postup, ktery nesmi
zasahovat do vypoctu vysledkd propojeni trhii a ktery stanovi planované
vymény vyplyvajici z propojeni vnitrodennich trhi ve formé:
i.  pldnovanych vymén mezi oblastmi planovani,
ii.  planovanych vymén mezi nabidkovymi zénami,
iii.  planovanych vymén mezi  obchodovacimi  centry
nominovanych organizatord trhu s elektfinou a v souladu
s Metodikou  vypoctu planovanych vymén plynoucich
z propojeni trhii. Uelem je podpora vypo&tu pldnovanych
vymén nebo funkce opatfeni v pfipadé uréenl vice ne}
jednoho nominovaného organizdtora trhu s elektfinou.
Pokud jde o vysledky vypoctu, bude vystupem algoritmu:
. celkovy skonomicky pfebytek a ekonomicky prebytek v kazdé

nabldkove oblasti a

ii. vystup nezbytny pro monitorovéni podie ustanoveni &l. 82
odst. 2 a 4 nafizeni Komise 2015/1222.

Algoritmus bude nominovanym organizatorm trhu s elektfinou a
provozovatelim pfenosovych soustav poskytovat informace nezbytné pro
pinéni pozadavk{l na monitorovani podle nafizeni REMIT tam, kde je
algoritmus jedinym proveditelnym zdrojem.

Algoritmus musi respektovat dohodnuté zatdtky a uzavérky pridélovéni
kapacity mezi zénami v souladu s ndvrhem véech provozovatel(l pfenosovych
soustav podie ¢ldnku 59 nafizeni Komise 2015/1222.

Algoritmus musi byt schopen provést zménu konfiguraci nabidkovych zén
nejpozdéji do ¢tyf tydnii poté, co provozovatel pfenosové soustavy ozndmi
zménu na zékladé postupu pro zménové z4dosti.

Algoritmus musi byt schopen poskytnout vysledky tak, aby viechny procesy
po propojeni byly zahdjeny do péti minut po uzévérce obchodovani v daném
obchodnim intervalu.

Hlava 5: Ména

a.

Algoritmus bude piijimat parovéni pouze v eurech, tj. veSkeré vstupni
i vystupni (Gdaje 0 méné budou v eurech. To nesmi branit pokynim a
vyporadavani v mistnich ménach.
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Mgr. Lucie Rounovd, Ruskd 1039/84, 10000 Praha 10 - VrSovice
tel. +420 602 931 275
tlumocnice jazyka anglického a francouzského

Tlumocnickd doloZka

Jako tlumoénik jazyka anglického a francouzského, jmenovany rozhodnutim ptedsedy
Krajského soudu v Hradci Kralové ze dne 31. fijna 2000 &j. Spr. 2658/2000, stvrzuji, Ze
piekiad souhlasi s anglickym textem p¥ipojené listiny.

7
Tlumoénicky ukon je zapsan pod pof. &islem 2 423 deniku.

V Praze dne 54 ZO{?







