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01  INTRODUCTION  

This manual describes the usage of the eAuctionyzer  for market analysis of load flow 

based capacity auctions in CEE (Central Eastern Europe) region. This manual conducts 

all installation processes, proceedings and the analysis.  

01.1  Target Group  

The target group for the eAuctionyzer  are market  participants (user) of ECAMT 

(Enhanced Capacity Auction Management Tool) which is in use for CEE CAO (Central 

Auction Office) located in Freising .  

01.2  Writing Conventions  

Buttons that have to be clicked by the user are underlined in the text.  

Names and terms are under quotation marks.  

ñdrop-downò: by clicking with the mouse cursor on a drop down selection combo box a 

list box is displayed to s ee all available choices. Select one of the items. The selected 

item remains visible in the assigned field.  

The ñscreenshotsò help to visualize the verbal description. The enclosed data may not 

coincide with real data.  

01.3  General Principles and User Guidance  

01.3.1  Navigation  

01.3.1.1  Navigation Menu  

The navigation menu is located on the left side. The navigation menu contains menu 

items to access the available main functions of the application. For several entries 

corresponding sub menus exist which will be viewable by click ing on the desired menu 

point. The navigation can be used independently from the previously used 

functionality.  

01.3.1.2  Navigation Bar  

For selecting the relevant menu choose the respective link in the navigation bar on the 

left hand side. Afterwards select the corresponding link in the sub menu.  

Figure 1: Navigation bar  
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02  INSTALLATION AND SYS TEM REQUIREMENTS 
 

02.1  System Requirements  

02.1.1  Program Requirements  

eAuctionyzer is designed with Java ( www.java.com ). To run eAuctionyzer Java version 

6 is needed. Java is platform independent and preinstalled under Windows (from 

Windows XP on). If it is not installed at your operating system go to the webpage, 

download it and follow the installation instructions.  

The shown graphs in eAuctionyzer are done with Flash. If itôs not preinstalled go to the 

webpage ( get.adobe.com/de/flashplayer/ ), download it (Adobe Flash Player for 

Windows Internet Explorer) and install it on your  computer. Otherwise the graphs will 

not be shown.  

02.1.2  Operating System  

eAuctionyzer is tested under different Windows platforms (XP, Vista, 7) and an 

operation on these systems is assured. On older Windows platforms or other operating 

systems (MAC or Linux) t he software is not tested and should not be used.  

02.1.3  Free Hard disk  space  

The program kernel and execution files will take about 30 MB of hard disk space. More 

space than the program files the computation data -  bid scenarios ( 03.3 ),  PTDFs 

(03.2 ) and auction scenarios ( 03.4 ) -  will take. An average PTDF matrix (with 1500 

branches) has about 300 KB, a bid scenario with 1000 bids per product 900 KB. In 

that case the data for a day (for e ach hour a PTDF (=24 PTDFs) and one scenario) will 

be 8 MB, for a month (30 times a day) it will be 240 MB and for a year (365 times a 

day) 3GB. Also the sensitivity analysis will take a lot of disc space.  

PLEASE ENSURE THAT THERE IS ENOUGHT FREE HARDDISC  SPACE FOR THE DATA!  

 

02.2  Installation of eAuctionyzer  on Windows Computers  

 eAuctionyzer  does not need any spe cific installation s. 

 The program and the corresponding data are sen t  to eAuctionyzer users  (by 

email) in a self extractin g zip format. ( www.winzip.com )  

 Save the given File ( eAuctionyzer _install _1. x.exe ) to the local file -system.  

 Run the file and select an installation directory and press Unzip  (Figure 2) . 

 eAuctionyzer can now be started by running the file ñeAuctionyzer .jarò under 

the installation directory.  

 The functionality of the software will only be available after licensing the 

software (see  02.5 )   

http://www.java.com/
http://get.adobe.com/de/flashplayer/
http://www.winzip.com/
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Figure 2: Installation of eAuctionyzer  

 

02.3  Update of eAuctionyzer  

If a previous version of eAuctionyzer is running on your system pleas e copy the file 

ñeAuctionyzer_update_1. x.exe ò to the installation directory. After running the file your 

version of eAuctionyzer will be updated to version 1. x. All previous data will be 

available.  

02.4  Installation of GAMS  

02.4.1  Installation  

Auctions are calculated on the basis of an external program called ñGAMSò 

(www.gams.com ). For installing GAMS go to the webpage and follow the installation 

instructions ( http://www.gams.com/dd/docs/gams/win - install.pdf  [201 1/ 03 / 01 ]). The 

installation of GAMS (Versio n 23.5) needs about 320 MB of free hard disk  space.  

At the first start of eAuctionyzer GAMS has to be integrated to the system 

(see 02.4.3 ).  

02.4.2  GAMS License  

With eAuctionyzer  also a GAMS license is provided (GAMS Run T ime Base 

Module/CPLEX MIP). The depending license file (gamslice.txt) is sen t  to you with the 

program data . During  the GAMS installation (at point 2 ñCopy the GAMS license fileò) 

select the provided license file (gamslice.txt).  

02.4.3  Integration of GAMS  

To integrate this functionality the ñgams.exeò has to be assigned . Therefore go to 

Setting  and Setting  (Figure 3) . By Select ing  next to ñGAMS pathò the file-system 

opens and the ñgams.exeò (usually under C:\ Program Files \ Gams<##> \ gams.exe, 

the installation directory of GAMS, see  02.4.1 ) can be selected. With a click on Save  

the changes will be submitted.  

Figure 3: Integrating GAMS path  

 

http://www.gams.com/
http://www.gams.com/dd/docs/gams/win-install.pdf
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02.5  License of the Software  

02.5.1  Shipping License  

eAuctionyzer  is shipped with no  guilty license. No functionality will be available. A 

license has to be applied for. Therefore go  in eAuctionyzer  to Setting  License  (Figure 

4) . At an update there is no need to apply for a new license. The license of the 

previous version will be kept .  

02.5.2  Request a License  

A license can be requested under Setting  License .  

 Fill in the personal data.  

 Press Generate Registry File . This opens the local file -system and the registry 

file can be stored any where at the local system.  

 Send this file to tradertool@riecado.at  !!!  

 By the given data RIECADO generates a license file (e.g. filename 

<name>_license.lic) with an expiration date in case of a temporary license and 

sends it back to the given email.  

 By Search  under ñImport license fileò the file can be selected.  

 By Install  the license will be installed.  

 The status of the license or the expire date can be seen under ñActual license 

informationò at Figure 4. 

02.5.3  Extend the License  

If there is  the need to extend the license (e.g. the expire date has pasted by) repeat 

the steps in 02.5.2 . You will get a new license file with a new expiration date from 

RIECADO.   

Figure 4: Registry  and license screen  

 

mailto:tradertool@riecado.at
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03  APPLICATION DESCRIPT ION  

03.1  Program Startup  

To start the eAuctionyzer  go to the installation directory (see 02.2 ) and run the file 

ñeAuctionyzer .jarò. The program starts, loads the general data and shows the 

ñStartupò screen. To get to the requested program functionality use the navigation bar 

(see 01.3.1 ).  

At the first startup please regist er  / apply for a license (see  02.5 ) and set the GAMS 

path (see 02.4.3 )  

03.2  PTDF 

PTDFs (Power Transfer Distribution Factors) are used for the auction and stored in 

matrices.  The PTDFs are published by the CAO on their webpage .  

03.2.1  PTDF Import  

To import a PTDF matrix the ñImport PTDF from local systemò screen has to be called 

(Figure 5). Therefore press in the navigation PTDF and then Import  on the left. It is 

possible to import one PTDF as csv - file or multiple PTDFs via one zip - file. By clicking 

Search  the file -system opens and a .csv or .zip file can be selected. Via Import  the 

file(s) will be imported into the system.  

Figure 5: PTDF import screen after pressing search  

 

03.2.2  PTDF Filename and Layout  

The filename of the imported PTDF defines the auction type and the date a PTDF is 

designed for. Depending on the auction type the filename has t o contain the following 

signs:  

 _Y<YYYY>_ for a yearly auction,  

 _M<YYYYMM>_ for a monthly auction and  

 _<YYYYMMDD>_<HHMM>_2D<DayNumber(1 -7)>_ for a daily hourly auction.  
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As example the published PTDF (from CEE CAO) for the first ho ur of the first of April 

2010 is called (Public_20100401_0000_2D4_CEE0.csv).  

The file itself includes a header line and the technical parameter lines. The header 

must be:  

 

Critical Branch; Case; Source; Sink; TMF; AMF+; AMF - ; Factors (SOURCE ->SINK)  

 

Figure 6 shows a part of a PTDF matrix.  

 

Figure 6: PTDF matrix  

 

03.2.3  Overview on the imported PTDFós 

The imported PTDFs can be shown at ñPTDF list viewò via PTDF and List . The PTDFs 

are split  up  into different auction types. Depending on the p ressed button ( Day , Month  

or Year ) only the PTDFs for this auction type are shown. At Day  a date has to be 

selected by the calendar and afterwards it is possible to define a more specific time 

span. Only the PTDFs for this day that lie between the start an d the end time are 

displayed . For monthly and yearly PTDFs only a period of time has to be defined.  

A PTDF can be selected by clicking on it in the list. Primary the quick information for 

the PTDF is shown. Figure 7 illustrates  the selection model for daily auctions, the list 

with the matching PTDFs and the quick information for the selected PTDF (201 1/ 2/ 11 

H07 ).  
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Figure 7: P TDF list view  

 

By clicking Show  PTDF (Figure 7) the full information for the PTDF can be shown 

(Figure 8). This view includes the calculation of the maximum (non e simultaneously) 

available capacities if capacities are allocated on different paths. Therefore at 

ñAssumed simultaneously fixed capacitiesò the (assumed) allocated capacities can be 

defined. The impact on the (assumed) allocated capacities on the still (non e 

simultaneously) available capacities  is shown in the matrix ñFree non-concurrent 

transmission capacityò. If a value in this matrix is shown in red the input of the 

allocated capacities is invalidate.  

Figure 8: P TDF view  

 

03.2.4  PTDF Com parison  

Another feature of the PTDF analysis is the comparison of different PTDFs  (especially 

their capacities) . Four  different views are available:  

 one source to one sink ( 1 to  1)  (single path)  

 one source to all sinks ( 1 to  all ) (export capacities)   

 all sources to one sink ( all  to  1). (import capacities)  

 all sources to all sinks (all  to  all) (selected paths)  

 

These views  illustrate the changes at the PTDFs over the course of time.  
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03.2.4.1  1 to  1 View  

 

The one to one view shows the changes of the capacit ies on the selected path. By 

selecting a market area as source area and one as sink area the capacities for the 

selected PTDFs ar e shown in a table . Figure 9 shows the view for PSEO as source, 

DE_AT as s ink and the selected PTDF -mat rices . 
 

Figure 9: PTDF one source to one sink view  

 

03.2.4.2  1 to  all & all  to  1 View  

 

The one to all view shows all exports f rom the market area selected as source , the all 

to one view all import s to the market area selected as sink. In the table the capacities 

for each path are shown if no concurrency  exists. By clicking the button switch  the 

values can be shown as  interactive graph. Figure 10  shows the table screen of the 

one  to  all view and Figure 11  the graph  for  the all  to  one view . 
 

Figure 10 : PTDF table view for one source to all sinks  
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Figure 11 : PTDF graph view for all sources to one sink  

 
 

03.2.4.3  All  to  all View  

 

At the all  to  all view the shown pa ths can be specified . In the upper section of the view 

the shown borders can by defined. By selecting different market ar eas as source and 

sink areas  the available borders are shown next. These borders can be selected or 

deselected  and only the data for the selected borders are shown in the table. By 

pressing switch  the data can be shown in a graph. Figure 12  shows the data of the 

all  to  all view in a table and Figure 13  the belonging graph . 

 

Figure 12 : PTDF table view for selected borders  

 



  eAuctionyzer Manual  

Page 17  of 46  

Figure 13 : PTDF graph view for selec ted borders  

 

03.2.5  PTDF Search  

If it is not known for which dates or auction types PTDFs really  exist there is also the 

possibility to se ar ch for them. There can be switch between list and search at the 

upper section of the list side of the ñPTDF List Viewò. By clicking Search  the search 

functionality will be opened . Afterwards two dates can be selected. All PTDFs that lie 

between these two dates are shown in the ñAvailable  PTDFs Listò. There is also the 

possibility  to show only the yearly, monthly or daily PTDFs.  

In the middle section the ñAvailable PTDFs Listò is shown. There you can see all PTDFs 

that match the given search criteriaôs. By selectin g the PTDFs and pressing Add  they 

will bid added to the ñSelected PTDFs Listò in the lower section of the view. All selected 

PTDFs will be shown in the ñPTDF Comparison Views ò (see 03.2.4 ). This gives the user 

not only the possibility  of searching for the PTDFs but also of comparing PTDFs of 

diffe rent days and auction types.  Figure 14  shows the PTDF search vie w in 

combination with the graph of the one  to  all view for PTDFs of different days and 

auction types.  
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Figure 14 : PTDF search view in combination with the 1 to all view  

 

03.3  Bid Scenarios  

A bid scenario defines a bidding structure  / strategy  for an auction.  

 

03.3.1  Bid Scenario Layout  

A bid scenario includes a name, a list of tags, dates , the bids split by the products and 

a flag for  own or market scenario.  

03.3.1.1  Tag 

ñTagsò are descriptions that can be free assigned and are designed for facilitating the 

search (e.g. summer, sunny, sunday, windy, cold, é). 

03.3.1.2  Date  

ñDatesò must  be allocated to show that the scenario is dedicated to a specific day. If 

no date is allocate d, the scenario will not be selectable  at the auction scenario screen 

(see 3.4).  

03.3.1.3  Product  

ñProductsò are individual auction availability elements which can be bid for . In a bid 

scenario there can be bids for daily p roducts (e.g. H01, H02) , bids for monthly or 

yearly auctions are signed by the product BASE . Further information on the products 

are described  at  03.7.3 . 

03.3.1.4  Own Bid Scenario  

The flag ñOwn bid scenarioò defines whether a scenario simulates a market behavior  

or the own bids. As described  later , auctions (see 03.4.1.2 ) can b e calculated with 

more than one bid scenario. The idea is to take one scenario for market behaviors  and 

one to simulate the own strategy. At  the results (see 03.5 ) the different scenarios can 

be analyzed  separately .  
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03.3.1.5  Bid  

Each bid includes product, source, sink, capacity and price. All bids together define a 

bidding s cenario .  

03.3.1.6  Auctions Used  

The auctions used shows in which auction scenario the bid scenario is used for. If a bid 

scenario is used in an auction scenario the bid structure cannot be changed anymore. 

This is a matter of keeping the data consistent  because if the bid structure chang es 

the results of each auction this bid scenario is used will change too and the  results will 

not be guilty anymore  until they are new calculated . 

03.3.2  Generate a New Bid Scenario  

A new bid scenario will be generated by going to Bid  Scenario  at the navigation b ar 

and then to New. This opens an empty ñBid scenario  edition viewò (Figure 15 ).  

Figure 15 : Empty bid scenario edition view  

 

03.3.2.1  Entering the Bid Scenario Characteristics  

At first the bid scenario characteristic information is entered. These are the name, 

tags  and  dates. The flag for own bid scenario can be set too.  

Tags can be inserted by writing them next to ñTagò and afterwards press Add  or the 

RETURN-key. Multiple elements can be inserted with ó;ô as separator. For deleting the 

element, it has to be selected at ñDedicated ....ò and then pressed Delete . Dates are 

added by opening the calendar selecting a date and pressing Add  next to the field . 

03.3.2.2  Add Bids to a Scenario  

After defining the characteristic information , bids can be added to the scenario. You 

may add single bids (described at 03.3.2.4 ) , generate bids with the bid generator (see 

03.3.6 )  or import whole strategies from .csv files.   

To import a whole strategy the button  Import  has to be pressed.  The file -system 

opens and a .csv file can be selected ( Figure 16 ).  
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Figure 16 : Import bids to a scenario by pressing ñImportò 

 

03.3.2.2.1  Layout of a Bid File  

A bid file has a header line and the bid lines. The header line has to contain:  

Source; Sink; Product; Volume (or Capacity); Price (or Preis)  

Source  and sink  are either market areas or zones. At import zones will be converted 

to the corresponding  market area.  Not defined market areas or zones (see 03.7.1 ) will 

be ignored .  

Product  should be a common used product  (H01 to H24 or BASE) . If the product is 

not defined (see 03.7.3 ) the entry of the file will be ignored .  

The volume  is the amount of power and has to be in whole numbers in MW h.  

The price  is the amount of money in Euro per MW an d hour (ú/MWh). The comma 

separator is either a ñ.ò or a ñ,ò. No thousands separator is used. The price and the 

vo lume must be positive.  

Figure 17 : Part of a possible bid import file  

 

The order of the columns  is irrelevant  as well as additional text in the header fields or 

additional columns. After the import of the bids the quick view  for the bids are re -

calculated.  The quick view includes a bid count per product as well as path information  
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that can be shown for each product. The path information is split up  into three 

matrices , first  showing the bid count, second  the r equested volume and the third  the 

average price of the bids for each path.  

The three matrices ( Figure 18  on the right side) present  the bid count, the requested 

volume and the average price of the bids for each path.  

If lines or elements are ignored in case of inconsisten t  data an information will be 

displayed  after the import.  

Figure 18 : Full bid  scenario  edition view  

 

03.3.2.3  Show the Bids  

All bids can be shown in a table by pressing Show  at the bid scenario editing screen 

(Figure 18). The ñBid list viewò will be displayed  (Figure 19 ). For each bid product, 

source, sink, requested volume and price is shown. The bids are sorted alphabetically 

by product, source , sink and at last by descending prices.  The bids can be filtered by 

products. Only the bids attributed  by  the selected products in the list are presented . 

 

Figure 19 : Bid list view  
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03.3.2.4  Add Single Bids  

A single bid can be added at the  bottom part of the ñBid list viewò (Figure 19 ). By 

selecting  product,  source and sink , inserting volume and price and afterwards click on 

Add , a bid will be added to the list. Source and sink must  be different  and the  volume 

and the price greater than zero . The list will be reordered (see  03.3.2.3 ).  

 

03.3.2.5  Delet e Bids  

Bids can be deleted by  select ing  the bids at ĂBid list viewñ and click on Delete  next to 

the table. All  selected bids will be deleted.  

 

03.3.2.6  Export  the Bid List  

The shown bids in the bid list can be ex ported as .csv - file to  the local file system. By 

pressing Save As  the local file system opens an d a save directory can be selected.  

03.3.3  Sav e and Delet e Bid Scenarios  

A bid scenario or the entered changes are saved through a click on Save  at the  ñBid 

scenario  edit viewò (Figure 18 ) . Only after this action, the changes will be committed. 

Leaving the screen by pressing Back  or a button in the navigat ion bar will reject the 

changes. By pressing Delete  the whole scenario will be deleted.  A scenario can only be 

deleted when it is not used in an auction otherwise the button Delete  will not be 

available. In this case also a save will only refer to the changes at ñNameò ñTagò, 

ñDateò and ñOwnò but not to changes at the bid structure. The bid structure will not be 

editable if a bid scenario is used in an auction scenario.  

03.3.4  Duplicat e a Bid Scenario  

As mentioned at saving and deletin g bid scenarios a bid structure is only editable if the 

bid scenario is not used in any auction scenario. The button Duplicate  copies the whole 

bid scenario (including the bids) and saves it under new ID. The original scenario will 

not be touched and the new scenario will be editable in all ways because it is not used 

in any auction scenario.  

03.3.5  Search and Select a Bid Scenario  

To search for a bid scenario go to navigation bar Bid  and List. The ñBid scenario 

selection viewò (Figure 20 ) is displayed . 

03.3.5.1  Set up the Search  Filter  

First a filter for the bid scenarios can be defined (On the left side under ñSearch for a 

bid scenarioò at Figure 20 ). A filter includes  the name,  tags, dates and products. A 

scenario is only shown in ñMatching scenariosò if it includes these phrases defined by 

the filter. It can also be declared if a scenario has to match all of the tags or only one 

to be shown in the list. Additionally only the ow n or the market scenarios can be 

shown. At ñMatching scenariosò the scenarios are ordered by an internal number (ID) 

depending on the order of construction.  

03.3.5.2  Select a Bid Scenario  

A bid scenario is selected by a click on it in the ñMatching scenariosò list. After this the 

bid scenario quick information is presented . By clicking Edit  the ñBid edit viewò will be 

opened and the scenario can be edited.  
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Figure 20 : Bid scenario selection view  

 

 

03.3.6  Bid Generator  

Another possibility to add bids is to generate bids by statistic al  behaviors . The bid 

generator provides this powerful functionality . To open the bid generator the button 

Generate  has to be pressed at ñBid scenario edit viewò (Figure 18 ). It open s the bid 

gener ator ( Figure 21  & Figure 22 ). The bid generator is basically  split  up  into two 

methods , region and pa th wise generation of bids.  

03.3.6.1  General Settings  

First the method has to be selected. The method is either region wide (see 03.3.6.3 ) 

or path wise (see 03.3.6.2 ).  

As next step the product for which bids should be generated has to be declared .  

The third part is to select the statistic al  method. Four statistical methods are available , 

flat distribution , normal distr ibution, concave and convex distribution . Depending on 

the distribution method the distribution parameter has to b e defined. For a detailed 

def ini tion of the statistic methods see ñAppendix  A ï STATISTIC METHOD 

DESCRIPTIONò. 

The last part of the general settings are th e bid volumes. The generated bids will have 

the volumes (in MW h) defined in this field.  Different volumes can be separated by ñ;ò. 

The volumes must be whole numbers g reater than zero. There will be an equal 

deviation of the bid volumes to the bids.  

03.3.6.2  Path Wise Bid Generation  

At a path wise generation  (Figure 21 )  the sourc e and the sink of the pa th have to be 

defined. Also the price level on which the distribution will be laid (in case of a flat 

distribution all prices are on that level) has to be defined. The requested volume 

defines how many volume the bi ds should have in  sum. By pressing Generate  the bids 

will be generated.  
















































