
NATURAL GAS EXCHANGE TRADING REPORT
November 2021

The increased activity on the exchange marked the last month of autumn 2021 

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 538,111 538,111 1,715 1,715 57.61 96.00 81.86

Lithuania 297,344 270,024 903 810 57.61 96.00 82.21

Latvia-Estonia 78,908 149,926 208 419 59.00 91.70 78.88

Finland 161,859 118,161 604 486 59.00 95.24 83.18

1 VAT excluded.

1

The exchange trading volume in November 2021 amounted to 538.1 GWh - 29% more

comparing to the previous month (October 2021 - 416.3 GWh). 151.3 GWh from the

total traded volume were fulfilled in cross-border transactions – 68% more comparing to

the previous month (October 2021 - 90.2 GWh). In November, gas exchange

participants actively submitted orders - the volume of orders to buy gas amounted to

2.2 TWh, and to sell - 7 TWh. Compared to October, the volume of orders to purchase

gas increased by 110%, while the volume of orders to sell raised by 253%.

In November, 1,715 transactions were concluded on the gas exchange (1,467 in

October 2021). 47 participants actively submitted orders to the exchange, all of them

successfully concluded transactions.

The Baltic and Finnish natural gas price index BGSI, which captures price changes on a

daily market, is rising for the eighth month in a row. Compared to October, the price

increased by 22%: from 66.85 EUR/MWh to 81.86 EUR/MWh. Participants who

concluded transactions in Lithuanian market area paid the weighted average price of

82.21 EUR/MWh (↑23%), in Latvian-Estonian common market area - 78.88 EUR/MWh

(↑17%), and in Finland - 83.18 EUR/MWh (↑24%).
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1 VAT excluded;
2 the volumes of submitted orders have been calculated excluding the volumes displayed from other market areas.

Nov - 2021

Total volumes of submitted orders (MWh)

Daily market

Buy Sell

GET Baltic 1,976,707 6,177,603

Lithuania 1,165,149 3,314,490

Latvia-Estonia 436,006 1,780,404

Finland 375,552 1,082,709

Monthly market

Buy Sell

GET Baltic 193,200 868,800

Lithuania 193,200 231,000

Latvia-Estonia 0 300,000

Finland 0 337,800
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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

96

Registered exchange

participants

47 47
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