GtT Baltic NATURAL GAS EXCHANGE TRADING REPORT

June 2021

The growth of natural gas prices marks the beginning of summer 2021

In June 2021, after concluding 1.457 transactions, GET Baltic Gas Exchange traded
volume amounted to 457 GWh of natural gas. 456 GWh of the whole volume was
traded on a daily market and 0.6 GWh — on monthly. The purchase volume in
Lithuanian market area raised exceptionally - around 91% (June 2021 - 298 GWh;
May 2021 - 156 GWh). In total 44 participants actively submitted orders, 43 of them
successfully concluded transactions.

BGSI', EUR/MWh

26.75

During June, the prices of individual transactions fluctuated between
22.74 EUR/MWh and 28.94 EUR/MWh. Baltic-Finnish Gas Spot Index (BGSI), which
captures changes of gas prices on a daily market, value in June was
26.15 EUR/MWh. This is 20% more comparing to May 2021 (21.85 EUR/MWHh).
Participants concluded transactions in Lithuanian market area paid the weighted
average price of 26.03 EUR/MWh (123%), in Latvian-Estonian common market area
— 25.98 EUR/MWh (117%), in Finnish market area — 26.75 EUR/MWh (119%).
Baltic-Finnish Gas Monthly Index (BGMI), which captures monthly market gas prices
changes, value in June 2021 was 25.80 EUR/MWHh.

Statistics of trading on the natural gas exchange

Daily market
Buy volume Sell volume Number of Number of Lowest Highest Weighted

traded traded buy sell price price average price

(MwWh) (MWh) trades trades (EUR/MWh) (EUR/MWh) (EUR/MWh)
GET Baltic 456,058 456,058 1,456 1,456 22.74 28.94 26.15
Lithuania 297,247 329,110 696 800 23.68 27.00 26.03
Latvia-Estonia 97,470 81,757 302 238 22.74 28.94 25.98
Finland 61,341 45,191 458 418 23.57 28.94 26.75

Monthly market

Traded volume Number of trades Lowest price Highest price Weighted average price
(MWh) (EUR/MWh) (EUR/MWh) (EUR/MWh)
GET Baltic 600 1 25.80 25.80 25.80
Lithuania 600 1 25.80 25.80 25.80

Latvia-Estonia = - - = -

Finland - - - - -

Traded volumes and natural gas prices?!
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1VAT excluded.
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Monthly volumes and natural gas prices?
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Volumes of submitted orders2 and natural gas prices?
Mwh Daily market EUR/MWh Jun - 2021
1,800,000 28.00 Total volumes of submitted orders (MWh)
1,600,000 Daily market
27.50
1,400,000 Buy Sell
1,200,000 27.00 GET Baltic 1,140,494 1,539,742
1,000,000 26,50 Lithuania 472,856 732,808
800,000
Latvia-Estonia 496,133 516,098

600,000 26.00

400,000 Finland 171,505 290,836

200,000 . 2550 Monthly market

0 25.00 Buy Sell
GET Baltic Lithuania Latvia-Estonia  Finland .
GET Baltic 3,600 6,000
Buy orders volume (MWh) Lithuania 3,600 6,000
mmmmm Sell orders volume (MWh) IRy 0 0
Buy orders weighted average price (EUR/MWh) alvia-Estonia
Sell orders weighted average price (EUR/MWh) Finland 0 0

Exchange participants

95 44 43

Registered exchange Active exchange Exchange participants
participants participants concluded transactions

1VAT excluded;
2the volumes of submitted orders have been calculated excluding the volumes displayed from other market areas.
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