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Our Service: Price Scenarios and Energy Market Analysis
Analysis of electricity prices

Detailed data market analysis on
electricity markets and electricity prices

D

Short-term (2-7 days) Price scenarios:
Day-Ahead, intraday markets, reserve markets

Long-term (1-20 years) Price scenarios:

Day-Ahead
Based on our competences

Detailed data on market behavior
of different production technologies

Detailed data on market coupling
effects and complex bids

Contact: Christoph.Kost@ise.Fra
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Our price prognoses

Short-Term Price Prognosis

Short-term

Dayfneek decisions

» Auctions: Day-Ahead,
Intraday, FCR

> Uses real-time solar, wind,
and load forecasts as input

» Hourly/Quarterhourly output
for the next 3-7 days (DAA)

> Al based
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Based on:

Energy-Chartsa REMod :

Long-Term Price Prognosis

Up to 25 Long and short-term
years investments

» Auctions: Day-Ahead

> Uses transformation pathway scenarios of Fraunhofer
ISE (REMod) with different selectable weather years

» Models supply behavior & market curves
> External gas and CO, price assumptions

» Hourly/Quarterhourly output for up to the next 25
years

> Al based or Al supported
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REMod Input Data for Long-Term Price Prognosis
Path scenarios to reach climate neutrality Energy system model REMod & = Fraunhofer

*  Weather years 2011-2015

Efficiency - Demand Reduction and o 2
Behavioural Changes 5 '

Technology Neutral — Cost-Optimal

Transformation Path

* Only minimal technology-related * Decline in energy demand across all sectors \Sn:rgy sources
i i &b . . ) ’ : t ’

restrictions » Additional potential for the expansion of emvronmenal heat,
renewable energy sources fossil fuels

* GHG budget is 1Gt lower

Persistence - Resistance to Renewable Robust — Resilient Energy System

Expansion and Technology Change Against Disruptive Events

+ Limited expansion of renewable energy Considers disruptive events
sources _ _ + Supply shortages for PV and battery storage
+ Continued reliance on conventional + Limited availability of synthetic energy
technology in the buildings and transport carrier imports
sectors + Climate changes and their consequences

+ Delayed decarbonisation of industry
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Process for generating electricity price forecasts using Al

: Historical
Processing of - i i
: : wmy market data Al model Price forecasts with hourly
historical market data — for training the hourlv val
(ENTSO-E, EEX, ...) (" g or‘guarter ourly values
model v
£
Hourly short-term
forecasts or hourly _
long-term system j\f Input data for . . fime
forecasting Forecasting horizon

scenarios

(load, PV, Wind,

other generation | Lﬂlnn—-— .
profiles, prices of gas

and CO,)
Process repeated for every new forecast

Data input > Model run > Forecasting > Output to cIient>
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Example Output

— Short-Term Forecast Long-Term Forecast
REMod-scenario ,, Technoloy-neutral” *2
Forecasts created on 10.06.2025* y
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*2 transformation scenario “Technology-neutral” from the study “Paths to a Climate-Neutral Energy System in Germany”
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https://www.ise.fraunhofer.de/en/publications/studies/paths-to-a-climate-neutral-energy-system.html
https://www.ise.fraunhofer.de/en/publications/studies/paths-to-a-climate-neutral-energy-system.html
https://www.ise.fraunhofer.de/en/publications/studies/paths-to-a-climate-neutral-energy-system.html

Contact

Dr. Christoph Kost
christoph.kost@ise.fraunhofer.de

www.energy-system-analysis.com
www.ise.fraunhofer.de

Fraunhofer Institute for Solar Energy Systems I 7

HeidenhofstraBe 2, 79110 Frelburg, Gﬁiﬁany =
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