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RIVACON Energy Market Model Suite

The emm suite is a flexible and open-source quant library for energy trading and risk
management. Developed by RIVACON.

Scope

The emm suit comprises models to provide the foundation for the valuation of power
plants, renewable assets or PPAs as well as flexibility:

= PFC models: algorithms to train typical shapes and produce arbitrage-free price
curves (e.g. HPFCs) by shifting to current market prices

= RES sampling: Generation of renewable production and temperature samples -
consistently modeling correlations and uncertainty

= Spot price samples (day-ahead and intraday): Generation of spot price samples
that are consistent with RES samples - as the basis e.g. for the valuation of
renewable assets or PPAs

= Easily calibrated to the current market regime or fundamental model scenarios

= Standalone or integrated into your valuation process

Philosophy: enabling the team with an open-source solution

(H)PFC and realistic spot price samples are the foundation of the valuation of power
generation assets - be it flexible power plants, wind or solar PV assets or batteries.

The choice of algorithm or the time window used for calibration has a significant
impact on the valuation. Therefore, we believe that risk management and front office
need full transparency and control of the process.

Our emm suite provides you with a fully transparent and open-source solution based
on state-of-the-art algorithms - ready-to-use and easily extended to your needs. It is
fully implemented in python, making it accessible to most analysts and quants.

Delivered in a project, tailored to your needs

We believe that transparency and ownership are at the core of successful trading and
risk management, knowing that not all companies can rely on a large quant team. Our
experienced consultants will bring the emm suite to you in a consulting project,
tailored to your needs - giving you a kick-start. The code stays with you.

Please feel free to reach out for more information or a free demonstration!
https://rivacon.com/en/contact/
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