N2EX

Report Date: N?f*[?.*jQOL,,S,F’FET, TR
03.01.2012 NASDAQ X COMMODITIES
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VOLUMES
Trading Date: 26.12.2011 27.12.2011 28.12.2011 29.12.2011 30.12.2011 31.12.2011 01.01.2012

Bank Holiday Bank Holiday

Volume in MWh:

Prompt 76 800 117 164 222 704 416 668
Spot 0 0 0 0 0 0 0 0
Auction 183 493 153 508 158 367 159 172 131 729 112 183 113 623 1012075
Total 183 493 153 508 235 167 276 336 354 433 112 183 113 623 1428 743
Prompt Index Volume 7200 12 000 39 888 32 400 26112 26112 34176 25413
Traded in £

Prompt £3 287 980 £4 702 160 £8 734 755 £16 724 895
Spot £0 £0 £0 £0 £0 £0 £0 £0
Auction £8 141 306 £6 680 831 £6 344 464 £6 975 422 £5571174 £4 692 053 £4 721 141 £43 126 391
Total £8 141 306 £6 680 831 £9 632 444 £11 677 582 £14 305 929 £4 692 053 £4 721 141 £59 851 286

PRICES

Delivery Date: 27.12.2011 28.12.2011 29.12.2011 30.12.2011 31.12.2011 01.01.2012 02.01.2012 AVERAGE

Prices £/MWh:

Auction - Base 43,32 43,01 39,88 43,27 41,50 41,03 40,42 41,78
Prompt Index 41 42,18 42,44 40,68 39,72 39,72 40,14 40,84
Diff. (Auction - Prompt) 2,32 0,83 -2,56 2,59 1,78 1,31 0,28 0,94
Auction:

Min 32,05 32,18 29,99 32,60 32,06 20,71 19,94 19,94
Max 78,73 80,09 70,10 79,42 76,98 79,44 63,50 80,09
Peak 47,11 46,74 43,88 47,29 45,87 45,46 45,16 45,93
Extended Peak 46,62 45,90 43,05 46,81 45,21 45,28 44,13 45,29
Off- Peak 39,53 39,27 35,88 39,25 37,14 36,60 35,67 37,62
Overnight 36,71 37,22 33,54 36,20 34,09 32,52 32,99 34,75

Overal Market Overview

Date: 26.12.2011 27.12.2011 28.12.2011 29.12.2011 30.12.2011 31.12.2011 01.01.2012

For delivery on: 27.12.2011 28.12.2011 29.12.2011 30.12.2011 31.12.2011 01.01.2012 02.01.2012

Volume in MWh:

Prompt 0 0 76 800 117 164 222704 416 668
Spot 0 0 0 0 0 0 0 0
Auction 183 493,4 153 508,1 158 366,5 159 171,7 131 729,2 112 183,0 1136234 1012075
Auction 5 days 183 493,4 153 508,1 158 366,5 159 171,7 357 535,6

Total 183 493 153 508 235167 276 336 354 433 112 183 113 623 1428743
Traded in £

Prompt £0 £0 £3 287 980 £4 702 160 £8 734 755 £0 £0 £16 724 895
Spot £0 £0 £0 £0 £0 £0 £0 £0
Auction £8 141 306 £6 680 831 £6 344 464 £6 975 422 £5571174 £4 692 053 £4 721 141 £43 126 391
Total £8 141 306 £6 680 831 £9 632 444 £11 677 582 £14 305 929 £4 692 053 £4721 141 £59 851 286

Prices £/MWh:

Avg - Base 43,32 43,01 39,88 43,27 41,50 41,03 40,42 41,78
Prompt Index 42,18 42,44 40,68 40,68 39,72 39,72 40,14 40,79
Diff. (Auction - Prompt) 1,14 0,57 -0,80 2,59 1,78 1,31 0,28 0,98
Number of Trades (Spot) 0 0 0 0 0 0 0 0
Number of Trades (Promg 0 0 124 111 273 0 0 508




Total Traded Volumes (Mon-Fri) in MWh
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== Prompt Index 41 42,18 42,44 40,68 39,72 39,72 40,14

=== Auction Base Average 43,32 43,01 39,88 43,27 41,50 41,03 40,42




