
NATURAL GAS EXCHANGE TRADING REPORT
September 2021

The beginning of the autumn records the increased activity of gas exchange participants

Statistics of trading on the natural gas exchange

Traded volumes and natural gas prices 1

Daily market

Buy volume 

traded 

(MWh)

Sell volume 

traded

(MWh)

Number of 

buy

trades

Number of 

sell 

trades

Lowest

price 

(EUR/MWh)

Highest

price 

(EUR/MWh)

Weighted 

average price 

(EUR/MWh)

GET Baltic 690,348 690,348 1,625 1,625 43.44 70.00 47.80

Lithuania 494,394 541,275 877 1,033 43.60 70.00 47.44

Latvia-Estonia 56,118 27,308 222 112 44.96 69.99 49.03

Finland 139,836 121,765 526 480 43.44 57.00 48.46

1 VAT excluded.
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During September 2021, 1,625 transactions were concluded on the gas exchange,

which is 27% more compared month on month (August 2021 - 1,278). Respectively,

95% more of natural gas was traded - the trading turnover of the exchange

in September amounted to 690.3 GWh (August 2021 - 354.8 GWh). With the growing

gas demand on the exchange, participants were more active in placing orders on both:

buy and sell sides. The volume of submitted orders to buy gas amounted to 1.5 TWh –

65% more compared to August, and to sell - 2 TWh, 24% more than previous month.

A total of 39% of all placed orders were fulfilled during September (August 2021 – 28%).

Orders were actively submitted by 45 exchange participants, all of them successfully

concluded transactions.

Observing the growth of natural gas prices throughout the whole Europe, Baltic-Finnish

Gas Spot Index BGSI, which reflects the prices of concluded transactions in the daily

market, continues to rise. Compared to August, the price increased by 28%: from

37.22 EUR/MWh to 47.80 EUR/MWh. Compared to the same period last year, the value

of the index increased as much as 4 times (September 2020 – 11.46 EUR/MWh).

Participants concluded transactions in Lithuanian market area paid the weighted

average price of 47.44 EUR/MWh (↑ 29%), in Latvian-Estonian common market area -

49.03 EUR/MWh (↑ 30%), and in Finland - 48.46 EUR / MWh (↑ 29%).
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1 VAT excluded;
2 the volumes of submitted orders have been calculated excluding the volumes displayed from other market areas.

Sep - 2021

Total volumes of submitted orders (MWh)

Daily market

Buy Sell

GET Baltic 1,530.951 1,998.191

Lithuania 993.516 1,422.307

Latvia-Estonia 228.681 173.766

Finland 308.754 402.118

Monthly market

Buy Sell

GET Baltic 3.000 18.000

Lithuania 3.000 6.000

Latvia-Estonia 0 0

Finland 0 12.000
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Monthly volumes and natural gas prices1

Volumes of submitted orders2 and natural gas prices1

Exchange participants

2

Active exchange

participants

Exchange participants

concluded transactions

95

Registered exchange

participants
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