
ICE Endex OCM update

October 2013, London



V
o

lu
m

e
s

 p
e

r m
o

n
th

 s
in

c
e

 O
c

to
b

e
r 2

0
1

1

O
C

M
 V

o
lu

m
e

0

1
0
0
.0

0
0
.0

0
0

2
0
0
.0

0
0
.0

0
0

3
0
0
.0

0
0
.0

0
0

4
0
0
.0

0
0
.0

0
0

5
0
0
.0

0
0
.0

0
0

6
0
0
.0

0
0
.0

0
0

okt-11

nov-11

dec-11

jan-12

feb-12

mrt-12

apr-12

mei-12

jun-12

jul-12

aug-12

sep-12

okt-12

nov-12

dec-12

Jan-13

Feb-13

mar-13

Apr-13

may-13

Jun-13

Jul-13

Aug-13

Sep-13

Volume (Therms)

A
v
e

ra
g
e

 m
o

n
th

ly
 v

o
lu

m
e

:
4
1

6
,5

1
1

,0
4
2



T
ra

d
e

s
 p

e
r m

o
n

th
 s

in
c

e
 O

c
to

b
e

r 2
0

1
1

A
v
e

ra
g
e

 m
o

n
th

ly
 n

u
m

b
e

r o
f tra

d
e

s
:

6
,7

8
5

O
C

M
 T

ra
d

e
s

0

1
.0

0
0

2
.0

0
0

3
.0

0
0

4
.0

0
0

5
.0

0
0

6
.0

0
0

7
.0

0
0

8
.0

0
0

9
.0

0
0

1
0
.0

0
0

okt-11

nov-11

dec-11

jan-12

feb-12

mrt-12

apr-12

mei-12

jun-12

jul-12

aug-12

sep-12

okt-12

nov-12

dec-12

jan-13

feb-13

mar-13

apr-13

may-13

jun-13

jul-13

aug-13

sep-13

Trades (#)



Daily volumes Q3 2013

OCM Volume
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National Grid Shippers

Shippers % share of volume: 98.4%

NGC % share of volume: 1.6%
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Q3 2013 Daily SAP/SMP prices
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SMP buy SAP SMP sell

Highest SMP buy: 68.39 p/th (15 Sep) Lowest SMP buy: 61.53 p/th (25 Aug)

Highest SAP: 67.51 p/th (15 Sep) Lowest SAP: 60.65 p/th (25 Aug)

Highest SMP sell: 66.63 p/th (15 Sep) Lowest SMP sell: 58.00 p/th (25 Aug)



Points of interest

›EuroLight® 6 Upgrade

� EuroLight V6 went live Tuesday 27 August 2013.

�The Trayport SDK license expired at the end of September. From 1 October 2013 the OCM  
can only be traded on EuroLight®. 

�SMP cashout price new default differential 0.0294p/kWh implemented 01/10/13 .

›Migration to WebICE

�The OCM market is foreseen to be made available for trading on WebICE and front-end 
systems offered by ISVs. The migration is expected to take place circa Mid 2014 firm dates 
and roll out plan to follow.

�Webinars will be organised on the migration plan – contact details (ICT; End User)

� Three market based balancing hubs on one platform (NBP; TTF & ZTP)
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DISCLAIMER

The information contained in this document (“Presentation”) has been prepared by ICE Endex and is subject to change without notice. Copyright and intellectual property right protection exists in this 

Presentation and it may not be reproduced, distributed or published with any third party, in whole or in part, without the express prior written permission from ICE Endex. All rights are reserved. While 

reasonable care has been taken to ensure that the information contained herein is true and accurate, ICE Endex makes no representation to its correctness, reliability or completeness including likelihood of 

achievement or reasonableness of any forecasts, prospects, returns or statements in relation to future matters that may be contained in this Presentation. Neither ICE Endex nor any of its directors or 

employees accepts any liability in respect of the information contained in the Presentation or for any loss arising from the use of this Presentation, its contents or otherwise arising in connection with it. This 

Presentation does not constitute an offer, invitation or recommendation to any transaction and neither is it to be taken as any form of commitment on the part of ICE Endex to proceed with any transaction. 


