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Agenda
OTEW

Agenda

10:00 — 10:15 Welcome

10:15 — 10:45 Changes in IM

10:45 — 11:50 Trading Screen

11:50 — 12:20 Q&A

12:20 — 13:20 Lunch Break

13:20 — 14:00 Launcher Manager, IM limit
14:00 — 14:30 Q&A

14:30 — 15:00 Closing Speech — Next Steps

How to ask questions?

Please, send them by email to : spot-markets@ote-cr.cz
The questions will be answered during the dedicated sessions or by email after WS.

© OTE, a.s. 2018 — All rights reserved — Confidential
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Organized OTE short-term markets
OTE\ =

Organized markets
power

* Block market (since 1.2.2008)
Continuous matching

» Day-ahead market (since 2002,
Market coupling since 2009)
Daily auction - Coupled with SK,HU
and RO since 2014) ex-post market (2016)

 Intraday market (since
1.1.2004)

« Balancing market with
regulating energy

The organized short-term market in the Czech Republic is an important form of electricity and gas trading. Due to significant liquidity
growth in particular in the past years it provides market participants with a solid guarantee that they are able to purchase or sell the
respective commaodity even at short notice before the delivery date (day, hour) in response to the current situation in system or in their
production or consumption portfolio. The objective and purpose of the short-term market is to reduce imbalance risk and to increase
security and reliability of supply in both commodities.

 Intraday gas market
Continuous matching — since April



OTEA Trends

Volumes of traded gas and average prices on the intraday gas market in 2010-2017
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In 2017, a total of 3,747 GWh was traded on the intraday gas market, representing an
increase in the traded volume of 79.4% year-on-year and a new annual high.

Total amount of gas traded on the IM from 2010 is more than 11 TWh.

Number of active gas market participants is growing, there are approx. 100 gas market
participants, including significant number of foreign companies.

© OTE, a.s. 2018 — All rights reserved — Confidential



Combining opportunities with markets

OTEY

Innovated IM solution OTE-COM, developed by OTE, a.s., including an
application for trading on Intraday Gas Market in the Czech Republic,
allows quick response to the current market situation 365 days a year.

OTE has very good experience with similar application on Intraday
Electricity Market.

New communication and Adjustable GUI
application technologies

’-------\

Gas
IM

-------’

,—---
) T ———

Simple order
management New FS principle
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Implementation timeline

OTEY

« Start of work on the innovated platform

* Implementation and internal testing
* Publication of the interface specification

» Testing with Market Participants
Ygr] © |esting evaluation

* Expected go-live 26.9.2018

9/2018

© OTE, a.s. 2018 — All rights reserved — Confidential



Testing with Market Participants
OTE\ == :

- Testing Period
« from 27.8.20181to 7. 9. 2018

- Organisation

« The OTE-COM application and also AMQP automatic communication for
the testing environment will be available on 10th August

* In case of automatic communications through the AMQP server,
connectivity tests to be performed from 13th August 2018

 Individual testing by market participants
* On-call OTE support (phone, email)

-  How to report the findings from the testing

* Please, send them by email to : spot-markets@ote-cr.cz

© OTE, a.s. 2018 — All rights reserved — Confidential
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.....all relevant information

OTE

http://www.ote-cr.cz/short-term-markets/gas/im-information

Mobile web RSS Site Map Contact CZ

Se

About OTE | Business Partners | Statistics | Documentation | Allowances | Subsidy and Sources | Career

Intra-Day Market

Unused Flexibility
Maiket

Integrated markets y We are Wh re

SO SRR S &< the energy is

OTE news Welcome to the OTE, a.s. pages

20.07.2018

Monthly report OTE for June 2018

29.06.2018
Sev.en Commodities AG — new e s e e e S e e s s s s s - IMI .

! nformation
Balance Responsible Party in the
Electricity Market

Q o s ¢ o o0 000 e} ' 23. 7. 2018 Information about training for market participants
: 5 I Ii i i 2 Training for market participants will be held on 7. 8. 2018 (10:00 - 16:00) in form of webinar and serves for familiarization with the
i intre-Dey Market innovated trading platform for intra-day gas market, its functionalities and impacts on other parts of OTE system.
8 i | I i i I I Unused Flexioilty Markst Presentations for the webinar will be screened in English and the word accompaniment will be in Czech.
Updated OTE Business Terms for JOLJNLI DU e . . IM Information

28.06.2018
The webinar will be run through the online join.me application (https://www.join.me/).

the power sector and payment of 415 16 17 18 X o : § ‘ . ) i .
If you are planning te participate in our webinar, we would like to ask you to give us know it by entering your email address in Doodle

su rt for renewable sources
e ‘ Hour https://deodle.com/poll/zw3uahs7iw7bc8a2, which is anenymous for other participants.

Integrated markets The deadline for submitting contact information is until 3.8. 2018.

Access information (web link and information for audio connection VOIP and local phone numbers) will be distributed, together with
related documents, not later than one hour before the beginning of webinar.

Test session for verification of participant’s connection to on-line application will be opened on 6. 8. 2018 between 14:00 - 15:00.
Access information will be distributed not later than one hour before the beginning of the Test session.

Test version of the OTE-COM application for connectivity tests of automatic communication or installation of client application, will be
available for market participants approximately from 10. 8. 2018.

21. 4. 2018 OTE-COM platform for Gas IM and schedule of implementation and workshop

The presentation provides a detailed overview of functionalities and parameters of the OTE-COM platform including the expected

© OTE, a.s. 2018 — All rights reserved — Confidential
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The main changes of the trading on the Intraday
gas Market (IM)



Agenda

OTEY

Products/Contracts/Orders

* IM products

* The types of IM orders

* The execution and time restrictions of IM orders

User’s settings

« Common user parameters

« Trade user parameters

« User parameters of order limits




Products/Contracts/Orders

OTEY

* The logical schema: Product — Contract - Order
Supported IM products:

class Schema / )
- a daily gas product
Product Contract Order
1 0.* 1 0

« Time contract dependences on IM

IM
Gas contract D (09:00 D-1 till
05:00 D+1)
Back Office
4 Y Q Processes
I »

. / —
D-s/\ 02 01 / 0 \M

| Contract generation | | IM trading | | Evaluation and settlement




Products/Contracts/Orders

OTEY

* The order types
« Limit order
» |ceberqg — total qty, peak qty, price delta. A peak gty is shown on the
trading screen, automatic publishing another peak gty when the existing
one is fully traded. A price of another peak quantity can be either the
same or can be increased/ decreased by defined price delta value.
« The execution restrictions
« FEOK (Fill or Kill) — total order guantity shall be traded in one moment
immediately after entering the system.
« 10C (Immediate or Cancel) — any order quantity shall be traded in one
moment immediately after entering the system.
 None — an order can be traded immediately, or gradually, namely
compared to one or more orders when creating one or more trades.




Products/Contracts/Orders

OTEW

* The time restrictions
* GES (Good for session) — an order stays in the order book till the end of
the relevant contact trading
 GTD (Good till date) — an order stays in the order book till a specified
validity time validity (date and time), if not fully traded.

 Order execution/ time restrictions allowed on the individual markets

Limit order

ICEBERG




User’s settings

OTEY

Common user parameters

« Settings of an application language (defaultly according to OS)
» Czech/ English

« Settings of Number and Date/Time items formats — for English
» Decimal symbol (defauttly ,dot*), Digit grouping symbol (defaultly ,comma*)
e Short Date/Time (for example ,7/4/2016%,04:10 PM*)
» Long Date/Time (for example ,Monday, July 04, 2016*/,16:10:09*)
» First day of week (defaultly ,Sunday*)

« Settings of Number and Date/Time items formats — for Czech
« Decimal symbol (defaultly ,comma®), Digit grouping symbol (defaultly ,gap*)
* Short Date/Time (for example ,4.7.2016%,16:10%)

» Long Date/Time (for example ,4.cervence 2016/,16:10:09¢)



User’s settings

OTEY

Trade user parameters

 Action confirmation (used for a confirmation of the order actions:
create/modify, activate/deactivate, delete)
« Default value: ,allowed”
« Auto save of a screen layout
« Default value: ,allowed” — all user’s changes of layouts settings are saved
« Orders deactivation after a client disconnection
« Default value: ,disallowed”
* Orders deactivation due to a client inactivity
« Default value: ,disallowed”
« Timeout for disconnection when idle
» Default value: 30 min
« Sound naotification of own IM gas trade
o Default value: ,allowed® (windows Notify Email.wav)




User’s settings

OTEY

User parameters of order limits
« Minimal bid price [Eur/MWh]

« Maximal ask price [Eur/MWh]

« Maximal order quantity [MWh]

@ User's settings X

@ Common user parameters @ Trade user parameters @ User parameters of order limits
QOm?
Minimal ask price Maximal bid price Maximal order quantity [MWh] &
12.00 28.00 354.0
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Introduction to the IM trading screen



Agenda
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The concept of trading screen
The panes
Market overview
Contract detall
Create order
Trading history
Own orders
Audit log
IM reports




The concept of trading screen

OTEY

e Trading screen IM - divided into 6 panes
OTEW-COm = osssa

. Current time:
Personal IM  Reports Settings System

You are here: =

@ Trading screen IM X Market overview Trading history
Market overview 4 Trading history

a
Contract Bid Ask Trades Contract: G-DD180710 - v'| Update
=] OwnQty Qy Price Price OwnQty | LastPce | LastQy | TotQty | GwnQuy (B/S) EH
=/ G-DD180710 * 420 1125 ) 18.28 () 862 1823 & 5.2 3327| 2348/979 520
52.0/950 825 © 19.23 52/914] 52 _ gz
= 620 =
Trading fram: 09.07. 09:00 1280/ 2230 258 @ 23.28 16.2/107.6 162 £ =
- paiigd =
Trading to: 11.07. 05:00 520 520/2750 125 75.58 43.2/1508 432 2 =
= 0 &
120
F) G-DD180711 @ 150 150 1426 76.20 6368 6368 14.26 % 100 5446| 318.2/2264 20
1230| 123071380 1247 79.25 132.0/768.8 =0
F " i & . ‘ -182
Trading from: 10.07. 09:00 98.20 24.2/7930 10/7 GE:00 1047 03:00 10/7 10:00 1047 11:00 10¢7 12:00 10/7 13:00 10/7 1400 10/7 15:00
Trading to: 12.07. 05:00 Time [d/M HH:mm]
Own orders Own orders v
Contract: | G-DD180710 - ESIM 13:52: K | @ Fs Stanus
;. o Contract T Ask(Qty Bid(Qt) Py State Valid te Ce nt +
Contract detail: G-DD180710 4 Create order Create order 3 o e i) ) e g et omme
2,001,149 G-DD180710 Ice 52/496 1923 @ Active
Bid Ask . Contract: G-DD180710 - 2,001,167 G-DD180710 LT 16.2 2328 @ Active
DARce) iAqctlty) SOV MESCER IErcel INOSy | [B0T0ty) | MARnC: 2001,198 G-DD180710 MT 432 7558 @ Active
123 430) 430) 1125 1828 862 862 1828 ® By Sel 2,001,200 G-DD180710 LMT 520 125 @ Active
961| 950| 520 825 19.23 52| oL4| 1833 :
Order type Exec. restriction
557| 223.0| 1280 258 2328 162 1076) 1908 ® Limit order ® None
a76| 275.0] 520 125] 7ss8] 432 1508] 3526 iy [
10c
Contract detail & Basket
Total gty [MWh]: = Price [EUR/MWHI: = - activte All Deactivate Al ) peisr i & Sewt curr
Audit log Priority: [v/| Low [v| Middle [/] High Type: [v| Public [v/] Private Audit log -
Valid to: | GFS -
Time Prior.  Type Description +
Comment: P
7/10/2018 13:50:09 Low Order 2001199 was successfully deleted, contract G-DD180710.
Tnact
flactive 7/10/2018 134836 Low  Private  Order 2001200 was successfully created, contract G-DD180710.
- Z 7/10/2018 13:48:24 Low Order 2001199 was successfully created, contract G-DD180710.
@ Clear form 7/10/2018 1348:05 Low  Private  Order 2001198 was successfully created, contract G-DD180710.
7/10/2018 13:47:53 Low Order 2001197 was successhully created, contract G-DD180710.



The concept of trading screen

OTEY

« Saving the trading screen layout by the user (in case of adjustment)

« Detaching the trading screen out of application window

* Quick order creation (using hot keys CTRL+1/ CTRL+2)

« Quick reaction on current orders on Market overview (using the button
LAccept order”), not available for own orders

« The custom layout definition (using predefined layout templates and
panes)

« Displays the current FS status (in currency CZK/EUR)

« Setting the IM settlement currency




IM Market overview pane

OTEY

Displays orders and arising trades in a structure for the particular contract

» Displayed contracts: Issued/ Opened/ Closed/ Inactive
» Operating items, a traffic light
» A colour indication of issued/ closed contract
« Expanding contract — top 6 bids/ asks with the highest/ lowest price
« Bid/ Ask: own qty, gty/aggregated qty, price
« Avisual indication of gty/price changes for top 6 bids/ asks
« A button ,Accept order“@ — a quick creation of the order with opposite
side and exec. restriction FOK (not available for own orders)
« Trades: last price, last qty, total gty, own gty divided into buy and sell gty
Market overview 'S
Contract Bid Ask Trades
= = W OwnQty Qty Price Price Qty CwnQty LastPee LastQty TotQty | OwnQty (B/S)
|~ G-DD180710 4 430 430 11.25 18.28 86.2 88.2 1823 &4 5.2 3327 97.9/2348
520 52,0/ 950 8.25 19.23 5.2/914
Trading from: 09.07. 09:00 1280| 1280/2230 258 23.28 16.2 /1076
Trading to: 11.07. 05:00 520/ 275.0 1.25 75.58 43.2 /1 150.8
= G-DD180711 9 15.0 14.26 @ 76.20 © 636.8 1426 & 10.0 5446 226473182
123.0/ 1380 1247 © 79.25 1320/7688 1320
Trading from: 10.07. 09:00 98.20 24.2/793.0 24.2
Trading to: 12.07. 05:00




Contract detail pane

OTEY

» Displays all active orders related to the contract selected in Market overview
pane
« Own orders distinguished by red color
« Automatic pane refresh (based on the selected contract)
« Bid/ Ask: weighted average price, gty, aggregated qty, price
« Contract detail:
* Dbids are sorted according to price in descending order
» asks are sorted according to price in ascending order

Contract detail: G-DD180710

Bid Ask
WAPrice | Agrijty| Qty Price Price Oty | AgrQity | WAPrice
11.25 43.0 43.0 11.25 18.28 86.2 86.2 18.28

9.61 95.0 52.0 8.25 19.23 5.2 01.4 18.33
.07 223.01 128.0 2.58 23.28 16.2( 107.6 19.08
4.76) 275.0 52.0 1.25 75.58 43.2| 150.8 35.26




Create order pane

OTEY

restriction, inactive flag

Limit order

Create order

Centract: G-DD180703

® Buy Sell

Order type
@ Limit order

Iceberg

Total gty [MWh]: 89.0

Valid to:| GTD

Comment: limit1

Inactive

B Add to basket

&) Clear form

4

Adds bid/ ask to the basket
Market participant may create inactive bid for issued/ opened contract
Quick bid/ ask creation (using hot keys CTRL+1/ CTRL+2)

Exec. restriction
® Mone
FOK
(o]

Price [EUR/MWh]: 56.00

7/4/2018 03:00 AM

@ Submit

Iceberg order

b Create order

Contract: G-DD180712

Buy @ Sell

Order type
Limit order

® Iceberg

Total gty [MWh]: 45.0

Peak gty [MWh]: 12.0

Valid to: | GFS

Comment: Icebergl

Inactive

by Add to basket

&) Clear form

A ([l m][d]»

Submits bids/ asks related to the selected contract to the system
« Limit order — total gty, price, time and execution restriction, inactive flag
» |ceberqg — total qty, price, peak qty, price delta, time and execution

Exec. restriction
® None

Price [EUR/MWh]: 89,00

Price defta [EUR/MWh]: 2.23

& Submit

LRI NI



Trading history pane

OTEY

» Displays the progress of traded quantity/ prices related to the selected contract
« Automatic pane refresh (after trade creation)
 Data zoom

» Additional trade information (price, quantity, trade timestamp) displayed in the
tooltip

Trading history FY
Contract: | G-DD180711 - v| Update
T T St e 1250
70.00
100.0
_ £0.00 MWh _
% e R R R R R 2018 11:46 An [ R -, =
= 2
= 4000 2
= e
=1 T+ e T S A . | =i =
= . . . | | =
20.00 i 1 i i |
i h ] | T gl i | - 25.0
0.00 ' ' ' ! . [ 0.0
L0/7 0500 10/7 0930 1047 10:00 10/7 10:30 10/7 11:00 10/7 11:30 10/7 12:00 10/7 12:30 10/7 13:00 10/7 13:30 10/7 1400

Time [d/M HH:mm]



Own orders pane

OTEY

» Displays all active/ inactive orders related to the selected contract
« Automatic pane refresh (based on the contract selected in Market overview
pane)

. Operatlng items:
FS status - detection of current off-line limits of the participant
« Activate / Activate all - activation of selected inactive orders/ all inactive orders
« Deactivate / Deactivate all - deactivation of selected active orders/ all active orders
 Delete / Delete all - deletion of selected orders/ all orders
* Modify - modification of selected order
« Basket - opens window for the mass order maintenance
« Settl. curr. — setting of currency settlement for the given delivery day

Own orders v
Contract: | G-DD180703 - FSIM 08:31: 5,000,000.00K | & Fs Staws
ID Comtract Type Ask(Oty) Bid(Qty) Price State Valid to Comment +
2,001,117 G-DD180703 LMT 31.0 3100 & Active
2,001,118 G-DD180703 ICB 12,0/ 89.0 56.00 & Active 7742018 02:0... iceberg 1
2001120 G-DD180703 ICB 12.0 /450 89.00 & Active 77472018 02:0...
2,001,121 G-DD180703 LMT 85.0 123.00 @ Inactive 7472018 05:0..
2001122 G-DD180703 LMT 83.0 500 & Active |
_ﬂr Bazket

& Activate All Deactivate All € perete §& seu. curr




The Basket

OTEY

» Enables the mass order creation and/or modification without immediate
submitting to the system
* The Basket is divided into 3 panes (Basket, Orders in system, Create/modify
order in the basket)
» Copy/ paste insertion from excel file
» csv file upload

r Y
BB Basket for IM oo
Basket
Items: 4, page 1/ 1. 10 - % (%] I |:|;| Ej I @ .:-IJ =) I B Submit Basket
Contract Type Ask(Qty) Bid(Qty) Price State Exec. restriction Valid to Commen t
G-DD180711 LMT 120 = 7000 = @ Active None Order 1
G-DD180711 ICB 8.0/140 : 68.10 : ) Inactive Nene Crder 2
G-DD180711 LMT 220 : 72,50 : ¢ Inactive Nene Order 3
G-DD180712 LMT 141 = 69.00 - & Active None Order 5
Orders in system Create / modify order in the basket
Contract: | All - Items: 2, page 1/ 1. 20 - Contract: G-DD180712 -
D Contract Type Ask(Qty) Bid(Qty) Price State +
2,001,167 G-DD180711 LMT 1320 79.25 @ Active Buy @ Sell
2,001,169 G-DD180711 LMT 242 98.20 @ Active e el ype EEiEs ikaan
® Limit order ® None |
Iceberg FOK
10C
Total gty [MWh]: 14.1 = Price [EUR/MWh]: 69.00 =
| hi
Valid to: | GFS -
Comment: Order 5
Inactive
% Create new & Modify
& Clear form
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The setting of IM settlement currency

Enables to set the IM settlement currency for the delivery day (D) 10 minutes
before the trading starts (8:50; D-1)

If not set by a participant, the implicit value is taken from Balance Responsible
Party settings when the contract is closed

Settlement currency
¥ Parameters
Gas day from: 6/6/2018 ]
Gas day to: 61472018 m Retrieve data
B =
Gas day Settlement currency code Implicit settlement currency code Participant Timestamp +
6/6/2018 CZK CZK 2TXEG-LUMIUS-GAST SYSTEM 6/7/2018 5:05:06
6/7/2018 CZK ITXG-LUMIUS-GAST
6/8/2018 CZK 2THG-LUMIUS-GAST
6/9/2018 CZK ITXG-LUMIUS-GAST
6/10/2018 CZK 2THG-LUMIUS-GAST
6/11/2018 CZK CZK 2TXG-LUMIUS-GAST SYSTEM 6/12/2018 5:05:08
6/12/2018 CZK C7ZK 2TXG-LUMIUS-GAST SYSTEM 6/13,/2018 5:05:08
6/13/2018 CZK CZK JTXEG-LUMIUS-GAST SYSTEM /1472018 5:05:08
6/1472018 CZK CZK 2TXG-LUMIUS-GAST SYSTEM 6/15/2018 5:05:06



Audit log pane

OTEY

» Informs the user about user and system events on IM

* Only last 100 messages are displayed

» Filtering messages by Priority and Type

* A message type (Private/ Public) and priority (Low/ Medium/ High)
distinguished by colour

Audit log Priority: |+ Low |v'| Middle |+'| High Type: || Public || Private
Time Prior. Type Description
71372018 10:17:34 Low Private Crder 2001123 was successfully created, contract G-DD180703.
71372018 10:17:22 Low Private Order 2001122 was successfully created, contract G-DD180703.
7/3/2018 10:17:09 Low Private Order 2001121 was successfully created, contract G-DD180703.
71372018 10:16:58 Low Private Order 2001119 was successfully deleted, contract G-DD180703.
7372018 10:16:53 Low Private Order 2001120 was successfully created, contract G-DD180703.
71372018 10:16:44 Low Private Order 2001119 was successfully created, contract G-DD180703.
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‘ IM results X

IM results

¥ Parameters

Contract:

Delivery day fro

Delivery day

f

to

IM reports

Contract list - displays an overview of generated IM contracts in defined period

« Parameters: Delivery day from/ to, Product type
Order overview - displays a list of all own orders in all states

« Parameters: Contract, Date from/ to, Buy/ Sell, Order state, Product type
Trades overview by delivery day — displays an overview of own trades

« Parameters: Contract, Date from/ to
Orders-Trades — displays a detailed overview of own orders and related trades

m;

« Parameters: Contract, Date from/ to
IM Results - displays an overview of aggregated trading results when the contract is
closed

« Parameters: Contract, Delivery day from/ to

6/15/2018

6/26/2018 ::] Retrieve data

Items: 17, page 1 / 1. 00 -~

Contract

G-DD180620
G-DD180621
G-DD180622
G-DD180623
G-DD180624
G-DD180625
G-DD180626

Prices

Delivery day Total traded quantity [MWh] Traded amount [EUR] Index OTE
Min. price [EUR/MWh] Manx. price [EUR/MWh]  Last trade price [EUR/MWh] Weighted average [EUR/MWh]  Average price [EUR/MWh]
6/20/2018 745 12.00 745 1131 9.20 166.9 315,100.02
6/21/2018 745 1200 12.00 10.22 9.78 47.3 13,456.46
6/22/2018 15.00 349888 17.00 348863 1176.99 100,007.9 34,988,330,445,360.50 3498632
6/23/2018 0.0 0.00
6/24/2018 0.0 0.00
6/25/2018 0.0 0.00 4,863.632

6/26/2018 0.01 13456 4.00 21.09 15.74 4811 800,659.43 21.004



IM reports

OTEY

« IM results — displays an overview of aggregated trading results on IM
« Parameters: Contract, Delivery date from/ to
« Trades overview by market participants — displays an anonymous overview of all trades
on IM
« Parameters: Contract, Date from/ to
* Results by market participants — displays an overview of own aggregated trading results
with contracts
« Parameters: Contract, Delivery day from/ to
» Price of last known trade by GMR - displays a last known trade price on IM based on
Gas Market Rules
« Parameters: Contract

@ Results by market participants X

Results by market participants

¥ Parameters

Contract:
Delivery day from: 6/14/2018
Delivery day to: 6/26/2018 :: Retrieve data
Items: 11, page 1 /1. 100 - &
Participant Contract Delivery day Type Description Value
G-DD180614 6/14/2018 WA price [EUR/MWh] 13.26
27XG-LUMIUS-GAST G-DD180614 6/14/2018 Sell [MWh] 185 189.00
27XG-LUMIUS-GAST G-DD180614 6/14/2018 WA sell price [EUR/MWh] 185 13.26
G-DD180615 6/15/2018 WA price [EUR/MWh] 12.55
27XG-LUMIUS-GAST G-DD180615 6/15/2018 Sell [MWh] 185 50.00
27XG-LUMIUS-GAST G-DD180615 6/15/2018 WA sell price [EUR/MWh] 185 12.55
G-DD180626 6/26/2018 WA price [EUR/MWh] 2112
27XG-LUMIUS-GAST G-DD180626 6/26/2018 Buy [MWh] 185 300.00

27XG-LUMIUS-GAST G-DD180626 6/26/2018 Sell [MWh] 185 180.00



Demonstration of the application
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Obedova pauza Lunch break

Vazeni ucastnici, Dear participants,
webinar zacne znovu po the webinar continues
obedove pauze ve after the lunch break at

13:00 1:00 pm.
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LauncherManager
Risk Management — IM

(Risk management IM [imit)
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Scope
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« Launcher Manager
« What is changing in Risk Management?
« Setting IM limit via WebGUI
* Order’s lifecycle:

* New

* Modification

« Cancel

« Trade — Fully accepted order

« Trade — Partly accepted order

* Reports
« Setting IM limit via SOAP communication
« Transfer financial resources from IM limit to main trading limit




Launcher Manager
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« Small client application

« Checking new version of Trade application

« Trade application linked to verified Java version /independence on
client Java

« Each environment /each application

 Installation and User guide documentation

Pr— (=[B] = ])

oTE -1o}

Datum vydén| Informace o verzi  Instalovat/Odinstalovat = Spustit
Verze 40.9 18.07.2018 Zabrazit m

v OTE-COM Plyn

4
Verze 407 04.07.2018 S,
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What is changing in Risk Management

Current : :
. : New situation
situation
\
2 4\ \

3 g %)%% %% 33
CRCRON Z DT, 5/ e 2 B 9 2%
%28 A 9 2% % 2% 259
6. C e 3, Q a &S 2% 2 < 3 @ =
%23 3% 3 SO %% %3 % %3
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3 %% 592 N %4 A 233

A >3 R %% % R, o

Y £EF "% 5 .
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e < CHEY
;g: ¥ "o
Only IM trades
One gqueue for all predefined One gueue for all
Participants / requests IM limit Participants /requests
FOR ALL TRADES for each participant
for quick check

ONLY for Unused flexibility
market, Nominations



Setting IM limit via WebGUI

OTEW

« Setting IM limit by external user with role (,Nastaveni VDT limitu plyn /
Setting IM limit gas”®

« Each Balance Responsible Party has to confirm with OTE IM limit

« User with administrator rights (Authorized persons) in CS OTE can
configure access rights and roles of another users

W New limit IM setup “
Current total limit 200,000,000.00

Current disponible amount 176,283,507.32

Current IM limit 1,963,236.00

Current disponible amount IM 1,963,236.00

New limit IM

Contact data Secure access Activities Roles Subscriptions
%! History
ltems: 33. page 1/ 4. Page size| 10 =]

I Moznost vibéru vichozino certifikatu pi podpisu s =9 = 2|3+ B8 BN =0

W Mastaveni VOT limitu plyn / Setting IM limit gas I Status Limit IM [CZK] Valid from Valid to

I~ Nastavenf VOT/VT limitu / Setting IM-BalM limit Rejected | 1,000.000.000.00(06/28/2018 10:58:04{01/01/3000 00:00:00|

= Notifikaéni [§ta mimofadnich udlost Waiting 1,000,000,000.00/06/28/2018 10:23:45(01/01/3000 00:00:00
Waiting 1.000.000.000.0006/28/2018 09:43:03({01/01/3000
Valid 1,963,236.00{06/27/2018 09:38:21|01/01/3000 00:00:00)
Archived 1.990.000.00{07/29/2016 07:59:48/06/27/2018 09:38:20|
Rejected 51,000,000.00/01/01/3000 00:00:00{01/01/3000 00:00:00
Waiting 19.551.356.20/01/01/3000 00:00:00(01/01/3000 00:00:00|
Rejected 2,000,000.00/01/01/3000 00:00:00{01/01/3000 00:00:00
Rejected | 1,000.000.000.00(08/18/2016 16:11:43(01/01/3000 00:00:00|
Rejected 1,000,000,000.00/08/18/2016 16:08:20{01/01/3000 00:00:00

W Detail =
. Valid .

Partic. ID - from 06/28/2018 09:43:03

Limit IM o

[czKl 1,000,000,000.00 Valid to 01/01/3000 00:00:00

1. operator
comment

2. operator
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Order’s lifecycle — New buy order

New buy order

Parameters
__of Order,
Quantity,
Price

Settlement currency

Parameters

Rate

AW /

Input order data

>

Input parameters

Commodity securing =
clNEW_crder[BuV] X PNEW_order [Buy]
x Rate x VAT x Parameters

Total IM
securing

Commodity

securing

Total security
for BRP

A

TotalIM 5 FreeIM

securing limit
< >
Accept order Decline order

- Register order in
list of transactions

- Drop Free IM limit

- synchronization
with Database

Response to user




Order’s lifecycle — New sell order

OTEY

Transferring BRP ->Assuming BRP Transferring BRP->Assuming BRP does not exists

New sell order Deviation securing =

Parameters MAX(0; PARAM_PRICE -

Parameters
__of Order,
Quantity,
Price

Input order data | Input parameters

Transferring BRP-> Assuming BRP exists

/ Deviation securing =
PARAM_PRICE x

Settlement currency Quew_order[Sell] x VAT

Transferring BRP -> Assuming BRP

Transferring total imbalance of the BRP
(transferring BRP) to another BRP (assuming
BRP)

Rate VAT PNEWforder [SEH] X Rate) X
\ / Q NEW_order [Se”] x VAT

Total IM _
securing

Deviation
securing

Total security
for BRP or
Assuming BRP

Total IM , FreelM
securing limit

PN

Accept order Decline order

- Register order in
list of transactions

- Drop Free IM limit

- synchroni zation
with Database

Response to user




Order’s lifecycle — Modification of buy order

OTEY

Modification of buy Settlement currency
order Parameters
Rate VAT
Parameters \4 / Commodity securing_NEW = o
- gﬁj;f{i; > Inputorder data |—» Input parameters Qnew_order [Buy] X Order securing NEW = | SEITE G ERees
Price PNEw_order [Buy] X Rate x Commodity securing_ NEW Order securing_OLD
VAT x PARAMETERS B

v

Total IM securing = Order securing -
( Order securing_OLD - Order securing_NEW )

Total security

for BRP e, TotalIM , FreelM
securing limit
< >
Accept order Decline order

- Register order in
list of transactions

- Drop Free IM limit

- synchronization
with Database

Response to user




Order’s lifecycle — Cancel order

OTEY

Cancel order

Parameters Search original order

of Order,
~ Quantity, Input order data |

Price

Order securing_OLD

}

Accept order

- Register order in
list of transactions

- growth Free M
limit
- synchronization
with Database

A 4

Response to user




Order’s lifecycle—Trade—Fully accepted order

OTEY

Trade -Fully accepted Transfer from IM limit
to main trading limit

KO
Parametrs Trade sent to Risk
_ oftrades, Queue of all Check trade for
Quantity Trade created  —» Management check —» . .
r . requests financial resources
Price (online queue) ) i S
in main trading limit
Commodity, deviation (position)
OK
Trade always for BRP or
accepted Assuming BRP..
%\)‘\
Trade secured in
Response to user |« main trading limit Seyy

Completely clear

. Dynamic limit, deviation (position
Order securing_BUY y (p )

Backward increase
of Free IM limit
for buy order

Completely clear
Order securing_SELL

Backward increase
Free IM limit
For sell order




Order’s lifecycle—Trade—Partly accepted order

Transfer from IM limit

Trade-partly accepted (sell
P Y P ( ) to main trading limit
KO
Parameters H
- oftrad.es "l N Trade sent to l:]ISkkA Queue of all N Check trade for
Qu:r?ct.ety, Trade created Mana%ement chec requests s | e e
(online queug) in main trading limit
OK
Trade always for BRP or .
accepted Assuming BRP ..
Trade secured in
main trading limit

4

Response to user

Partly clear
Order securing_SELL

Completely clear
Order securing_BUY
Backwardincrease || Reqycing order securing

of Free IM limit by the traded part

Zor o7 Greer Order securing_SELL =
Order securing SELL —
Trade securing SELL

Increase of Free IM limit
by traded part of sell order




Reports
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Current limit status
12.07.2018 13:26:24

Subj. OTE Id EAN B59 1824 _.._ _.
EIC (gas) 27X

Gas
Aditional informaticn: @ Fin. security trend for limit M [- |
‘ Warning limits 3,058,529.41 W Filter B

All participants [

Utilization separation: Date from 07/12/2018 =
Utilization of intra-day-market 8093723 CZK Date to b7/12/2018 ]

UUtilization of balance gas - payables 0.00 CZK N
e . Type Al J
Utilization of balance gas - prediction 0.00 CZK
Off-Tolerance utilization 0.00 CZK Currency All J
Clearing Utilization 0.00 CZK
Utilization of fees 0.00 CZK
Utilization of clearing of losses 0.00 CZK
Utilization of unused tolerance market 000 CZK
UUtilization of payables from imbalance 0.00 CZK
Financial security trend for limit IM
Utilization of flexibility market 0.00 CZK
Period 10.07.201 - 13.07.2018
ilizati imi =5 Q .
UUtilization of limit for IM gas 5,000,000.00 CZK Sub OTE EIC 27X
Limit saparation: Timestamp Bid Bid ID Delivery  Utilization change  Utilization change  Utilization change  Total utilization Total limit Free limit
type day commodity deviation total [} " "
) ) o 10.07.2018 15:45:33  WDP ' 2000001 10.072018 0.00 18.530.84 18.530.84 EEETEN 5,000,000.00 4,580,088.05
Financial security limit 15,287 647.06 CZK 10.07.201816:08:02  VDP " 2000002  10.07.2018 0.00 -19.513.45 15,512,458 32844 42 5,000,000.00 4,560,155.58
o 0.07 2 o 0.07 20 ¢ E 5,000,000 0885
Dynal'nlt‘. Ilmn 1 DTQQSB 2? CZK 10.07.2018 18:44:17 VDF 000001 10.07.2018 0.00 19,930.94 19,930.94 19,913 49 5,000,000.00 4 980,086.51
11.07201812:28:33  VDP " 2000007 11.07.2018 0.00 0.00 0.00 19.912.49 £.000,000.00 4,980,086.51
VDP T 2000007 114 0.00 0.00 0.00 19.912.49 £.000,000.00 4,980,086.51
VDP T 2000010 114 -31.757.60 0.00 3175760 51.711.08 5,000,000.00 4,948.288.91
VDP T 2000007 11 0.00 0.00 0.00 51.711.09 5,000,000.00 4,948.288.91
VDP T 2000010 114 4785.64 0.00 4.789.84 45,941 45 5,000,000.00 4,953,058.55
Totsl status: VDP T 2000010 11 1.589.88 0.00 1.588.88 45.351.57 5.000,000.00 435484843
VDP T 2000010 11 3,178.78 0.00 3,179.78 42,171.81 5,000,000.00 4,957,828.19
- "o 2.05 5, 5
Limit 16,376,943 33 CZK VDR 000010 11 3,175.78 0.00 317578 -38,952.05 ,000,000.00 4,561,007.55
vDP T 2000010 11 1,569.88 0.00 1.589.88 -aT.402.97 5,000,000.00 4,562,597.83
Utilization -5.060,937.22 CZK 072018 15:42:31  VDP T 2000010 114 478384 0.00 478984 3263253 5,000,000.00 4,987 387 4T
o 11.07.2012 15:47:31 VDP 7 2000010 114 12,718.04 0.00 12,718.04 18,912.45 5,000,000.00 4,380,088.51
Free limit 11,316,006.10 CZK 11.07.201215:53:01  VDP 7 2000015 114 3175780 0.00 3175780 £1,711.08 5,000,000.00 4,343,288 51
11.07.201215:53:05  VDP 7 2000015 114 4785.64 0.00 478854 45,541 45 5,000,000.00 4,853,058.55
VDP T 2000015 114 1,569.88 0.00 1.589.88 -45,351 .57 £.000,000.00
Limit for IM gas 5 000.000.00 CZK VDP T 2000015 114 3.178.78 0.00 3.178.76 4217181 £.000,000.00
VDP T 2000015 114 3.178.78 0.00 3.178.76 -36,952.05 5,000,000.00 4,961,007.95
Utilization of IM gas -210,434.40 CZK VDP T 2000015 114 1,585.88 0.00 158888 -3T.402.17 5.000.000.00 4,962.597.63
o VDP T 2000015 114 4785.64 0.00 4.789.84 5,000,000.00 4967367 47
Free limit IM gas 4,789,563.60 CZK VDP T 2000018 12.07.2018 0.00 0.00 0.00 5,000,000.00 5,000,000.00
VDP T 2000018 12.07.2018 0.00 0.00 0.00 5,000,000.00 5,000,000.00
VDP T 2000023 12072018 -31,884.00 0.00 -31,884.00 -31,884.00 5,000,000.00 4,968,118.00
12072018 10:23:08  VDP " 2000023 12072018 4782.60 0.00 478280 2710140 5,000,000.00 4,572,898.60
12072012 11:28:08  VDP 7 2000023 12072018 1,894.20 0.00 1,594.20 07.20 5,000,000.00 4,574,452.80
12072012 10:28:13  VDP 7 2000023 12072018 3,183.40 0.00 3,188.40 2231280 5,000,000.00 4,877,881.20
12072012 10:25:48  VDP T 2000023 12.07.2018 3,183.40 0.00 3,138.40 -15,130.40 5,000,000.00 4,380,855.60
12072012 10:28:20  VDP T 2000023 12.07.2018 1,584.20 0.00 1,554.20 17,535.20 5,000,000.00 4,382,453.80
12072018 112822 VDP " 2000023 12.07.2018 4782.60 0.00 4.782.60 £.000,000.00 4.987.246.40
12072018 11:3402  VDP " 2000024 12072018 -31,884.00 0.00 -31.884.00 £.000,000.00 4,955.362.40




Setting IM limit via webservice
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 Message SFVOTSETTINGS with message code = ,481"
 Input value new IM limit

<?xml version="1.0" encoding="UTF-8" standalone="yes"?>
<SEFVOTSETTINGS answer-required="false" date-time="2018-06-
28T12:41:08402:00" dtd-release="1" dtd-version="1" id="123"
message—-code="481" xmlns="http://www.ote-
cr.cz/schema/sfvot/settings">

<SenderIdentification 1d=" 27XGOTE-CZ-GAS-R" coding-
scheme="15"/>

<ReceiverIdentification i1d=" 27XGOTE-CZ-GAS-R" coding-
scheme="15"/>

<Setting>

<Limit type="VDP" value="20000"/>

</Setting>

</SFVOTSETTINGS>
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1) RESPONSE

Response to request

* message-code= ,482"
« Response code:

S09000
S09008
S09009
S09010
S09011
S09012

Request successfully processed, change processed
No limits defined

No sufficient rights

No disposable financial resources

Invalid value

Unexpected error

2) SFVOTLIMITS

Report Current limit status

Report extended for new utilization type

limitiMBalM - Limit for IM

utilizationIMBalM - Utilization of IM

freeResourcesIMBalM - Disposable financial resources for IM
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Transfer from IM limit to main trading limit

 Notification about transfer IM limit to online only from CS OTE to

participant

* New message SFVOTLIMITCHANGE, message-code = ,484"

<?xml version="1.0" encoding="UTF-8" standalone="yes"?>
<SFVOTLIMITCHANGE answer-required="false" date-time="2018-06-
28T12:41:08+02:00" dtd-release="1" dtd-version="1" id="123" message-
code="484" xmlns="http://www.ote-cr.cz/schema/sfvot/limitchange">

<SenderIdentification id="27XGOTE-CZ-GAS-R" coding-scheme="15"/>
<ReceiverIdentification id="27XGOTE-CZ-GAS-R" coding-scheme="15"/>
<Limits trade-id="237445" trade-date="2018-06-28">

<Limit type="VDP" value="15000" moved="5000" free="1280"/>
</Limits>

</SFVOTLIMITCHANGE>

SFVOTLIMITCHANGE/Limits@trade-date — delivery date

SFVOTLIMITCHANGE/Limits@trade-id — trade id

SFVOTLIMITCHANGE/Limit@value — new value of IM limit in CZK
SFVOTLIMITCHANGE/Limit@moved — financial resources transfered from IM limit to online in CZK
SFVOTLIMITCHANGE/Limit@free — disposable financial resources in IM limit in CZK
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Summary and
Next steps
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OTEA, he most important changes of IM

Terminology

Orders

Instead of the term Product, the term Contract will be used
Instead of Contracts number, the quantity will be set in M\Wh

Along the Limit order, it will be possible to use an Iceberg order

New execution restrictions |IOC (Immediate or Cancel) and FOK (Fill or
Kill) will be added

A new time restriction Good Till Date (GTD) will be added to the current
time restriction Good for trading session (GFS)

It will be possible to use a fast acceptance of an order

It will be possible to modify an order, it will no longer be necessary to
cancel it and submit a new one

Financial security

= A new financial security principle for faster submitting of orders
Trading screen

= A client application on the side of a market marticipant with a new form of

the Trading screen

-onfidential



OTE/ Testing with market participants

Testing with market participants is expected to be from 27th August to 7th
September 2018.

« The OTE-COM application and also AMQP automatic communication for
the testing environment will be available on 10th August.

- If a market participant will use automatic communications through the AMQP
server, it will be possible to carry out connectivity tests on the testing
environment from 13th to 24th August 2018.

« Public certificates are needed for access to the OTE-COM application and
qualified certificates are needed for signing orders.

© OTE, a.s. 2018 — All rights reserved — Confidential



OTEA, Preparation for Go-Live

= OTE-COM to be launched during the night from 25. 9. to
26. 9.

= Cooperation from Market Participants is needed

= Connectivity tests on production environment are available from 17. 9.
to 21. 9. 2018

= OTE-COM Luncher Manager to be available to download and install on
Market Participant’s local station from 14. 9. (probably Admin rights are
needed)

= Inform OTE (via email market@ote-cr.cz), if you want to set by OTE initial
value of IM limit, to be able to trade immediately after Go-Live, and
please let us know the value you want to tranfer to IM limit by 20. 9.
2018.

© OTE, a.s. 2018 — All rights reserved — Confidential
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Cutover plan for OTE-COM go-live
UTE A A _ (Transition from current trading to OTE-COM based trading)

= On 25th September will not be opened the market for Gas Day D + 1 (product
G-DD180926), after Regular System Shutdown it will be opened in the new
module

= All non-traded orders (product G-DD180925) will be canceled, during the
Regular System Shutdown (25. 9. from 5 pm), on the Gas IM market for Gas
Day D

= The final aggregation of trades on the Gas IM for the gas day D will be made
during the Regular System Shutdown, including the final nomination of the
trading results to the nomination module for Gas Day D

= OTE-COM trading starts (contract IM_26092018) after the Regular System
Shutdown, orders and trades on the Gas Day D + 1 will be secured in a new
form —in IM limit (orders) and in the Main Limit (trades).

© OTE, a.s. 2018 — All rights reserved — Confidential



Thank you for\your attention!
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