DEXTER

Reliable power forecasting
Beyond the Al hype
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Imbalance prices vs Spot prices (NL)
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Empowering
Energy Companies
to Maximize
Short-Term trading
through
Al-based Data Intelligence
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Empowering
Energy Companies
to Maximize
Short-Term trading
through
Al-based Data Intelligence

Power
Forecasting

90 experts
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Empowering
Energy Companies
to Maximize
Short-Term trading
through
Al-based Data Intelligence
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Trends in Power Forecasting

@ Traded volumes shifting into INTRADAY H|HHH| I

@ Rare weather events create a large TAIL RISK HD_]_]D

@ Power losses leads to FORECAST BIASES




@ Traded volumes shifting into INTRADAY H“ )




0 Traded volumes shifting into INTRADAY
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@ T1raded volumes shifting into INTRADAY

Fusing ONLINE asset data into an ensemble model significantly
improves forecast performance in the last hours before delivery

—e— Ensemble model, including persistence
—== Model based on weather forecasts
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@ T1raded volumes shifting into INTRADAY

Fusing ONLINE asset data into an ensemble model significantly
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@ Rare weather events create a large TAIL RISK HDJJ]




e Rare weather events create a LARGE TAIL RISK

Unexpected and rare weather events become
an increasingly large part of imbalance risk

15



The cost of inaccurate forecasting: dp * dv

2021-12-31 and 2024-05-31
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Three Dexter features to address tail risk

Human- Predict power
in-the-loop losses
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@ Power losses leads to FORECAST BIASES




© Power losses leads to FORECAST BIASES

Power losses pollute historic datasets and lead to forecast biases

Financial & Operational power losses

Grid curtailments & restrictions (redispatch)
Maintenance
Commercial curtailments
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© Power losses leads to FORECAST BIASES

Power losses pollute historic datasets and lead to forecast biases

Automatic and manual proprietary tools
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KEY TAKEAWAY S

@ Use ONLINE Asset Data Ll iy
to accurately trade INTRADAY [ NN

during rare weather events

@ Manage TAIL RISK HD]E

@ Bad HISTORICAL DATA
leads to biases
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The building blocks of a high-quality power
generation forecast

Forecast

API Data Quality
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We double our forecasted capacity every year

Total wind and solar forecasted
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How to get in touch with us?

Hubert Penn Philip van Engers Konstantinos Sklavenitis
hubert@dexterenergy.ai philip@dexterenergy.ai konstantinos@dexterenergy.ai









