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Whereas

TSOs of the Core CCR (“Core TSOs”), taking into account the following:

(1) Based on further developments and alignments with Core NRAs after the decision
by the Agency in 21% February 2019, Core TSOs deemed it necessary to introduce
the following changes.

(2) The following changes continue fulfil the objectives set out in Article 3 CACM.

For the purposes of this first amendment to the Core CCR TSOs’ Day-Ahead Capacity
Calculation Methodology, terms used in this document shall have the meaning of the def-
initions included in Article 2 of the CACM Regulation, of Regulation (EC) 714/2009,
Directive 2009/72/EC, Commission Regulation (EU) 2016/1719 and Commission Regu-
lation (EU) 543/2013 and the definitions set out in Article 2 Annex | of the Decision No
02/2019 of the Agency for the Cooperation of the Energy Regulators of 21 February 2019
on the Core CCR TSOs’ proposal for the regional design of the day-ahead and intraday
common capacity calculation methodologies.



Article 1
CGMES in day-ahead capacity calculation process

1. Article 2. Definitions and interpretation shall be amended accordingly:
A new number 76. shall be included and be read accordingly:

“76. ‘CGMES’ means the common grid model exchange
specification.”

2. Article 4. Day-ahead capacity calculation process shall be amended accordingly:
A new paragraph 5a. shall be included and be read accordingly:

“No later than 3 months after the implementation of the
common grid model methodology according to Article 17
CACM Regulation and the implementation of this meth-
odology according to Article 28, Core TSOs shall deliver
an assessment for the application of CGMES in the capac-
ity calculation, including a planning proposal with clear
milestones for each implementation step.”

Article 2
FRM assessment

Article 8. Reliability margin methodology shall be amended accordingly:
1. A new paragraph 5a. shall be included and be read accordingly:

“Sa. The Core TSOs shall repeat steps one and two pursu-
ant to paragraphs 3 to 5 with two different implementation
approaches for paragraph 3, sentence 4, where one imple-

mentation leads to an upper estimate and the other imple-

mentation leads to a lower estimate of the true FRM.

(a) For the determination of the upper estimate, the histori-
cal CGMs shall be updated such that only the RAs consid-
ered during the day-ahead capacity calculation are consid-
ered as deliberated Core TSOs’ actions. This will yield an
upper estimate of the FRM because some deliberated Core
TSOs’ actions, in particular re-dispatching, will not be
considered and thus treated as source of FRM.

(b) For the determination of the lower estimate, the histor-
ical CGMs shall additionally be updated such that also the
entire generation pattern of the Core CCR is considered as
deliberated Core TSOs’ actions. This will yield a lower es-
timate of the FRM because only a part of the entire gener-
ation dispatch is the result of deliberated Core TSOs’ ac-
tions in the form of re-dispatching.”



2. In Article 8.7 a 3" sentence shall be included:

“The proposal for amendment shall include an approach
and justification for selecting the FRM from the range be-
tween the lower and upper estimates as well as next possi-
ble steps for improving the process to approach as much
as possible the true FRM.”

Article 3
Extended LTA-Inclusion

1. Whereas shall be amended accordingly:
A new number (24) shall be included:

“(24) Cross-zonal capacities determined by the day-ahead
capacity calculation shall ensure that all combinations of
net positions that could result from previously-allocated
cross-zonal capacity — Long Term Allocations (LTA) —
can be accommodated. For that purpose, the TSOs pro-
ceed to the LTA inclusion which consists in providing a
single flow-based domain including LTAs for the single
day-ahead coupling. The new extended LTA inclusion ap-
proach differs by providing the single day-ahead coupling
with LTAs and the flow-based domain without LTA inclu-
sion separately. The market coupling algorithm then
chooses which union of both domains creates most wel-
fare.

2. Article 2. Definitions and interpretation shall be amended accordingly:
a) A new number 73. shall be included and be read acoordingly:

“73.‘CZC’ means cross-zonal capacity whereas this capac-
ity is to be understood as an union of “flow-based parame-
ters” (flow-based domain) and “LTA values” (LTA do-
main);*

b) A new number 74. shall be included and be read accordingly:

“74. ‘LTA domain’ means a set of bilateral exchange re-
strictions covering the previously allocated cross-zonal ca-
pacities;*

3. Article 18. Long-term allocated capacity (LTA) inclusion shall be amended accord-
ingly:

a) In Article 18.1(a) the phrase “the RAM of each CNEC remains non-negative in”
shall be replaced by the phrase “cross-zonal capacities can accommodate” and be
read accordingly:



“(a) the rules ensure that cross-zonal capacities can ac-
commodate all combinations of net positions that could re-
sult from previously-allocated cross-zonal capacity.”

b) A new paragraph 1a. shall be included and be read accordingly:

“la. All Core TSOs shall implement the rules set out in
paragraph 1 either by the LTAmargin approach or by ex-
tended LTA inclusion:

(a) The LTAmargin approach pursuant to paragraphs 2 to
5 ensures that the RAM of each CNEC remains non-nega-
tive in all combinations of net positions that could result
from previously allocated cross-zonal capacity. The cross-
zonal capacities consist of a flow-based domain.

(b) When applying extended LTA inclusion, the cross-
zonal capacities consist of a flow-based domain without
LTA inclusion and a LTA domain.”

c) A new paragraph 5a. shall be included and be read accordingly:

“ba. In case the extended LTA approach is applied, Core
TSOs may additionally carry out the steps described in

paragraphs 2 to 5 with the sole purpose to make available
a flow-based domain with LTA inclusion as input for the
individual validation as described in Articles 19 and 20.”

4. Article 19. Calculation of flow-based parameters before validation shall be amended
accordingly:

a) Letter (d) shall be amended accordingly:

aa) In Equation 19 the parameter “RAM),,,” shall be re-named to
“RAMpy, 11 amargin” and shall be read accordingly:

RAMbv,LTAmargin = Fmax — FRM — FO,Core + AMR + LTAmargin

bb) The description of Equation 19 shall be extended by the letter “a” and
shall be read accordingly:

“Equation 19a”

cc) The definition of “RAM,,,” shall be shall be re-named to
“RAMpy, 11amargin” and shall be extended by the phrase “with applica-

tion of the flow margin for LTA inclusion pursuant to Article 18 and
shall be read accordingly:

“RAMpy 11amargin ~ REMaining available margin before
validation with application of the



flow margin for LTA inclusion pur-
suant to Article 18”

b) A letter “(e)” shall be included and be read as follows:

“(e) In case the extended LTA approach pursuant to Arti-

cle 18(1a)(b) is applied the calculation of RAM before val-

idation as follows;

RAMbv,noLTAmargin = Fmax — FRM — FO,Core + AMR
Equation 19b

with

“va'noLTAmargm Remaining available margin before
validation without application of the
flow margin for LTA inclusion pur-
suant to Article 18”

5. Article 20. Validation of flow-based parameters shall be amended accordingly:

a) In Article 20.2 in the
read accordingly:

b) A new paragraph 2a.

2nd sentence “(i.e. the RAM,,,)” shall be deleted and be

“Capacity validation shall consist of two steps. In the first
step, the Core TSOs shall analyse in a coordinated manner
whether the cross-zonal capacity could violate operational
security limits, and whether they have sufficient RAs to
avoid such violations. In the second step, each Core TSO
shall individually analyse whether the cross-zonal capacity
could violate operational security limits in its own control
area.”

shall be added and be read accordingly:

“In case Core TSOs apply the LTAmargin approach ac-
cording to Article 18(1a)(a), the capacity validation shall
be based on the flow-based domain with RAMy,, ;7 amargin
In case Core TSOs apply the extended LTA inclusion ap-
proach according to Article 18(1a)(b), the capacity valida-
tion shall be based on the convex hull of the flow-based
domain with RAMyy o1 amargin @nd the LTA domain,
but for individual validation according to paragraph 5 each
Core TSO may decide to base it on RAMpy, 11 amargin IN-
stead.”

¢) Article 20.3 shall be amended and be read accordingly:

aa) The 1% sentence shall be replaced by the following sentence:

“In the process of cross-zonal capacity validation the Core
TSOs shall exchange information on all expected available



(non-costly and costly) RAs in the Core CCR, defined in
accordance with Article 22 of the SO Regulation.”

bb) In the 2" sentence the phrase “RAM),,, on individual CNECs* shall be re-
placed by the term “cross-zonal capacity “ and be read accordingly:

“In case the cross-zonal capacity could lead to violation of
operational security, all Core TSOs in coordination with
the CCC shall verify whether such violation can be
avoided with the application of RAs.”

cc) In the 4" sentence the parameter “RAM,,,”’shall be re-named to
“RAMpy 11 amargin” and the phrase “or RAMyy noLramargin ** Shall be
added and be read accordingly:

“For those CNECs where all available RAs are not suffi-
cient to avoid the violation of operational security, the
Core TSOs in coordination with the CCC may reduce the
RAMbv,LTAmargin or RAMbv,noLTAmargin to the maximum
value which avoids the violation of operational security.”

dd) In the 57 sentence the phrase “of the RAM,,,” shall be deleted and shall
be read accordingly:

“This reduction is called ‘coordinated validation adjust-
ment’ (CVA) and the adjusted RAM is called ‘RAM after
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coordinated validation’.

d) Article 20.10 shall be amended accordingly:

aa) In the 1st sentence the reference to “Equation 20” shall be replaced by a
reference to “Equation 20a”. Additionally the 1st sentence shall be ex-
tended by the sentence “, if the LTAmargin approach is applied, and ac-
cording to Equation 20b if the extended LTA inclusion is applied:” and
shall be read accordingly:

“After coordinated and individual validation adjustments,
the RAM,,, before adjustment for long-term nominations
shall be calculated by the CCC for each CNEC and exter-
nal constraint according to Equation 20a, if the LTA-
margin approach is applied, and according to Equation
20D if the extended LTA inclusion is applied:”

bb) In Equation 20 the parameter “RAM),,” shall be re-named to
“RAMpy, 11amargin” and shall be read accordingly:

“RAMy, = RAMbv,LTAmargin — CVA - IVA"

cc) The description of Equation 20 shall be extended by the letter “a” and
read as follows:



“Equation 20a”

dd) A new equation 20b shall be included and read as follows:

“RAMbn = RAMbv,noLTAmargin — CVA - IVA™
Equation 20b

ee) The definition on “RAM,,, shall be re-named to “RAMp,, ;7 amargin” and
be extended by the phrase “pursuant to Article 19(d)” and shall be read
accordingly:

“RAMyy 1ramargin ~ YEMaining available margin before
validation pursuant to Article
19(d)”

ff) A new definition on “RAMpy, norramargin” Shall be included and be read
accordingly:

“RAMpy norTamargin Y€Maining available margin before
validation pursuant to Article 19(e)”

e) Article 20.12 shall be amended accordingly:

In the 1% sentence the phrase “Pursuant to Article 18(1)(a)” shall be replaced
by “Only when Core TSOs apply the LTAmargin approach pursuant to Arti-
cle 18(1a)(a),” and be extended by “,in order to fulfil the requirement pursu-
ant to Article 18(1)(a)* and shall be read accordingly:

“Only when Core TSOs apply the LTAmargin approach
pursuant to Article 18(1a)(a), capacity reductions through
CV A and IV A shall ensure that the RAM,,, remains non-
negative in all combinations of nominations resulting from
LTA, in order to fulfil the requirement pursuant to Article
18(1)(a).”

6. Article 21. Calculation and publication of final flow-based parameters shall be
amended accordingly:
a) In Article 21.1 a 5" sentence shall be added:

“In addition the CCC shall publish the LTA domain.”

b) A new paragraph 3a. shall be included and be read accordingly:

“3a. After the CCC receives all nominations of allocated
long-term cross-zonal capacity (long-term nominations), it
shall also adjust the LTA domain for long-term nomina-
tions.”



¢) In Article 21.4 in the 2" sentence in between the words “flow-based parame-
ters” and “be provided” the phrase “and the LTA domain adjusted for long-term
nominations” shall be added and be read accordingly:

“In accordance with Article 46 of the CACM Regulation,
the CCC shall ensure that, for each DA CC MTU, the final
flow-based parameters and the LTA domain adjusted for
long-term nominations be provided to the relevant
NEMOs as soon as they are available and no later than
10:30 market time day-ahead.”

7. Article 22. Day-ahead capacity calculation fallback procedures shall be amended ac-
cordingly:

In letter (a) a 5™ sentence shall be included and be read as follows:

“In case the extended LTA inclusion approach is applied,
the LTA domain for missing hours contains for each Core
border the minimum of the long-term allocated capacities
values of the hours for which the previous and subsequent
flow-based parameters are available.”

8. Article 23.Calculation of ATCs for SDAC fallback procedure shall be amended ac-
cordingly:

A new paragraph 5a. shall be included and be read as following:

“5a. In case extended LTA inclusion approach is applied
the ATCs for SDAC fallback procedure are set equal to
the LTAs for each Core oriented bidding zone border, re-
duced by LTN, i.e.:

ATC =LTA — LTN
with
ATC the ATC for SDAC fallback procedure
LTA the LTA on Core oriented bidding zone borders

LTN the nomination of the long-term allocated capacity
on Core oriented bidding zone borders.”

9. Article 25. Publication of data shall be amended accordingly:

In Article 25.2.(d) vii. between the terms “LT Ay qrgin” and “CVA” the phrase

“(not applicable for the parameter LTAmargin in case extended LTA inclusion ap-
proach is applied)” shall be included and shall be read accordingly:

“detailed breakdown of RAM for each CNEC of the final
flow-based parameters before pre-solving: L, 45, U, Enaxs
FRM, Fref,inita Farao: Frefa FO,corea FO,alla Fuaf: AMR,

LT Anargin (not applicable for the parameter LTAmargin



in case extended LTA inclusion approach is applied),
CVA, IVA, Fipy 3

Article 4
Third Country Integration

1. Article 2. Definitions and interpretation shall be amended accordingly:
A new number 75. shall be included and be read accordingly:

“75. ‘technical counterparty’ means a TSO who is not a
Core TSO and who complies with the provisions of Arti-
cle 13(1a);”

2. Article 4. Day-ahead capacity calculation process shall be amended accordingly:
A new paragraph 8a. shall be included and be read accordingly:

“8a. The steps in Article 4(7) shall be complemented with
the IGMs of technical counterparties, subject to Article
13(1a).”

3. Article 11. Calculation of power transfer distribution factors and reference flows shall
be amended accordingly:

A new paragraph 7a. shall be included and be read accordingly:

“Ta. For network elements with contingencies from tech-
nical counterparties pursuant to Article 20(6a) the steps re-
ferred to in paragraphs 3 to 7 above shall be performed by
the CCC with the additional inclusion of the bidding zone
of the technical counterparty in Equation 5, subject to Arti-
cle 13(1a). For the sake of computing PTDFs and flow com-
ponents for such network elements with contingencies, the
CCC shall use the GSK provided by the technical counter-

party.”

4. Article 13.Consideration of non-Core bidding zone borders shall be amended accord-
ingly:

A new paragraph la. shall be added and be read accordingly:

“la. Core TSOs may enter into an agreement with a tech-
nical counterparty on enhanced coordination in day-ahead
capacity calculation where necessary to maintain opera-
tional security.

Core TSOs shall consider results from such enhanced co-
ordination in the day-ahead capacity calculation in accord-
ance with Article 20.6a.

Core NRAs shall validate unanimously the principles and
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concepts relating to congestion management of the tech-
nical counterparty's relevant bidding zone borders prior to
the conclusion of the above-mentioned agreement.”

5. Article 14. Initial flow-based calculation shall be amended accordingly:
A new paragraph 3a. shall be included and be read accordingly:

“3a. For network elements with contingencies from tech-
nical counterparties pursuant to Article 20(6a), the steps
described in paragraphs 1 to 3 shall be carried out by the
CCC in order to enable a potential submission, subject to
Article 13(1a), of the network elements with contingency
by the technical counterparty to the final list of CNECs
during individual validation. Until then, the network ele-
ments with contingencies from technical counterparties
shall not be considered as constraints to the formulation of
flow-based domain, neither to the NRAO.”

6. Article 20. Validation of flow-based parameters shall be amended accordingly:
A new paragraph 6a. shall be included and be read accordingly:

“6a. A technical counterparty may, subject to Article
13(1a), add a network element with a specific contingency
for which the maximum zone-to-zone PTDF is above the
PTDF threshold referred to in Article 15(1) in conjunction
with Article 11(7a) to the final list of CNECs.”

Article 5
Validation of flow-based parameters

Article 20. Validation of flow-based parameters shall be amended accordingly:
a) Article 20.6 shall be amended accordingly:

In paragraph 6 a 3" and 4" sentence shall be added and be read accordingly:

“PTDF;,;; according to Article 14(3) shall be used to de-
termine if the PTDF of the additional CNEC is above the
PTDF threshold. When applying the additional CNEC
during the computation of the final flow-based parameters,
the PTDF; value from the NRAO according to Article 16

shall be considered.”

b) Article 20.13 shall be read accordingly:
aa) Letter (e) shall be removed.
bb) The reference in letter (f) to letter (e) shall be removed and be read ac-

cordingly:
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“(f) if an internal network elements with a specific contin-
gency was exceptionally added to the final list of CNECs
during validation: a justification why adding the network
elements with a specific contingency to the list was the
only way to ensure operational security, the name or the
identifier of the internal network elements with a specific
contingency, the DA CC MTUs for which the internal net-
work elements with a specific contingency was added to
the list and the information referred to in points (b) and (c)
above;”

cc) In letter (h) the word “and” shall be removed and be read accordingly:

“(h) in case of reduction due to individual validation, the
TSO invoking the reduction.”

dd) Letter (i) shall be removed.

Article 6
Fallback procedures

Avrticle 22. Day-ahead capacity calculation fallback procedures shall be amended ac-

cordingly:

a) In the 1% paragraph between the words “by using” and “one of” the sentence

“the results of the initial flow-based calculation to directly run the computation of
the final flow-based parameters according to Article 21. In case this does not lead
to the final flow-based parameters either, the Core TSOs and the CCC shall calcu-
late the remaining missing results by using” shall be included and be read accord-

ingly:

“According to Article 21(3) of the CACM Regulation,
when the day-ahead capacity calculation for specific DA
CC MTUs does not lead to the final flow-based parame-
ters due to, inter alia, a technical failure in the tools, an er-
ror in the communication infrastructure, or corrupted or
missing input data, the Core TSOs and the CCC shall cal-
culate the missing results by using the results of the initial
flow-based calculation to directly run the computation of
the final flow-based parameters according to Article 21. In
case this does not lead to the final flow-based parameters
either, the Core TSOs and the CCC shall calculate the re-
maining missing results by using one of the following two
capacity calculation fallback procedures:”

b) In letter (b) the 4™ sentence shall be replaced by the following sentence:

“The capacities on the bilateral Core bidding zones shall
be defined based on the LTA capacity for each Core ori-
ented bidding zone border, increased by the minimum of
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the two adjustments provided by the TSO(s) on each side
of the bidding zone border, pursuant to Article 4(4(b).”

c) In letter (b) the 5" sentence shall be removed.
d) In letter (b) the 6™ sentence shall be replaced by the following sentence:

“These capacities are then adjusted for long-term nomina-
tions pursuant to Article 21, to obtain the final parame-
ters.”

Article 7
Publication of data

1. Article 25. Publication of data shall be amended accordingly:
a) In Article 25.2 (e) ii. shall be removed.
b) In Article 25.2 a new letter (g) shall be included and read accordingly:

“(g) The CCC shall include in its quarterly report as de-
fined in Article 27(5) the flows resulting from net posi-
tions resulting from the SDAC on each CNEC and exter-
nal constraint of the final flow-based parameters.”

c) In Article 25.3 in the first sentence the phrase “2(e)” shall be replaced by “2(f)”
and be read accordingly:

“Individual Core TSO may withhold the information re-
ferred to in paragraph 2(d)iv), 2(d)v)and 2(f) if it is classi-
fied as sensitive critical infrastructure protection related
information in their Member States as provided for in
point (d) of Article 2 of Council Directive 2008/114/EC of
8 December 2008 on the identification and designation of
European critical infrastructures and the assessment of the
need to improve their protection.”

d) In Article 25.4 in the first sentence the phrase “2(e)” shall be replaced by “2(f)”
and be read accordingly:

“Any change in the identifiers used in paragraphs 2(d)iv),
2(d)v)and 2(f) shall be publicly notified at least one month
before its entry into force. The notification shall at least
include:”

e) A new paragraph 7 shall be added and be read accordingly:
“Core TSOs shall provide Core regulatory authorities on a

monthly basis the underlying capacity calculation and
market coupling data related to the quarterly reports. The
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reporting framework shall be developed in coordination
with Core regulatory authorities and updated and im-
proved when needed.*

2. Article 27. Monitoring, reporting and information to Core regulatory authorities shall
be amended accordingly:

a) In Article 27.5 in the first sentence between the number “20” and the word
“and” the term “,25” shall be included and be read accordingly:

“The CCC, with the support of the Core TSOs where rele-
vant, shall draft and publish a quarterly report satisfying
the reporting obligations set in Articles 7, 20, 25 and 28 of

this methodology:”

b) In Article 27.5 a new letter (d) shall be included:

“(d) according to Article 25(2) (g), Core TSOs shall report
on flows resulting from net positions resulting from the
SDAC on each CNEC and external constraint of the final
flow-based parameters.”

Article 8
Timescale of implementation

Article 28. Timescale for implementation shall be amended accordingly:

In Article 28.3 the phrase “1 December 2020” shall be replaced by the phrase “28
February 2022” and shall be read accordingly:

3. The TSOs of the Core CCR shall implement this meth-
odology no later than 28 February 2022. The implementa-
tion process, which shall start with the entry into forces of
this methodology and finish by 28 February 2022, shall
consist of the following steps:”
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