Trading behaviour on Elbas
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Expected elements of a trading strategy

» Own expected imbalances

« Expected system imbalance

» Expected prices for imbalance settlement

« Qutages etc.: trade as soon as possible

* Wind power etc.: trade as close to end as possible

* (Prices on day-ahead market)

* (Goal: trade-into-balance versus trade-without-need)
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Data

 Volumes day-ahead market

* Binding production plan wind (at time t-1)

« Observed wind generation

* Bid volume balancing market (tertiary, pos./neg.)
 Volume of activated balancing bids (tertiary, pos./neg.)
« Market price on balancing market (tertiary)

 VVolume activated primary control

« Transmission capacity available (day-ahead, intraday)
» Scheduled flows (day-ahead, intraday)

» Matched bids intraday market (time, volume, price, areas)
* Grid frequency (time series)
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Contact: richard.scharff@ee.kth.se
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