
Features

lRun and compare multiple scenarios to anticipate 

outcomes based on different market, demand, supply, 

and regulatory conditions, and the uncertainties in 

each of those areas.

l Integrating market data to stay abreast of current 

market trends, fluctuations, and events is provided to 

this product via Enerweb’s Data Integrator.

lAccess to the Market Forecaster, where Enerweb's AI 

and machine learning algorithms improve the 

accuracy of forecasting and predictive analytics, 

thereby optimising resource allocation and reducing 

uncertainty.

lAutomated reporting and  dashboard visualisation 

are provided via the Enerweb Data Visualiser.  The 

Data Visualiser provides reporting and interactive 

visual dashboards, which enhance the understanding 

of complex data and aid decision-making.

lA cloud-based deployment ensures accessibility, 

scalability, and data security.

lCustomised user interfaces is available via file-based 

interfaces, an Excel 365 app plug, or via custom-

developed dashboards using standardised products 

(e.g. PowerBI or similar) or frameworks such as R Shiny.

enerweb

The Risk Manager is a suite of tools and software 

that helps traders effectively manage portfolio 

risks, including market risk, credit risk, and 

operational risks. 

It uses the Open Energy Modelling Framework (Oemof) to 

identify the optimal mix of resources through a multi-

objective optimisation model. This model considers factors 

such as renewable generation sources, demand profiles, grid 

interconnection constraints,  market pric ing,  and 

investments in storage systems.

The Risk Manager utilises Monte Carlo simulations to 

address variability and generate probability density 

functions, providing insights into profit ranges and 

quantifying risks. It offers critical information for each new 

customer onboarded, including price ranges per contract to 

facilitate negotiations. The tool incorporates the existing 

portfolio, including uncertainties related to IPP production 

variability and expected fluctuations from customers.

By considering uncertainties and running simulations, the 

Risk Manager provides traders with valuable insights into 

contract pricing and risk management. It enables informed 

decision-making during negotiations and adjustments to the 

portfolio. The tool leverages portfolio optimisation 

techniques to maximise returns on distributed resources 

and considers the associated level of risk. It also considers 

uncertain factors such as other players' strategies, 

transmission congestion, and fluctuating levels of demand 

and supply.

Overall, the Risk Manager offers a comprehensive solution 

for managing portfolio risks, optimising trading strategies, 

and making informed decisions in the dynamic electricity 

trading landscape. It empowers traders with greater 

efficiency, profitability, and risk management capabilities by 

incorporating uncertainties, conducting simulations, and 

employing multi-objective optimisation.

UTILITY ANALYTICS

Risk Manager

Built with WolfStack
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Example of a Box and Whisker plot of the previous 3D distribution, 

showing the ranges of profits for the different investment values. 
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l By running multi-scenario analysis and integrating 

real-time market data, traders can optimise their 

long-term portfolio planning .

l By providing price ranges per contract for new 

customers (producers and consumers), the Risk 

Manager equips traders with valuable information that 

can facilitate more effective negotiations.

l Automated reporting and visual dashboards make 

complex data understandable, aiding in decision-

making and communication with stakeholders.

l The Risk Manager optimises the use of renewable 

energy sources, sinks and storage systems (i.e. 

portfolios), contributing to profitable and sustainable 

business practices.

l As a cloud-based solution, the Risk Manager ensures 

accessibility, data security, and scalability as the 

business grows and evolves.

l Advanced risk analytics and Monte Carlo simulations 

provide insights into market, credit, and operational 

risks, enabling traders to effectively manage and 

mitigate potential risks.

l The seamless integration with existing systems and 

user-friendly interface simplifies operations and 

reduces errors associated with manual integrations.

l Through optimisation techniques, the Risk Manager 

identifies the most cost-effective (e.g. profitable) 

trading strategies for cost minimisation, profit 

maximisation, and risk minimisation with effective 

strategies to combat environmental, market and 

regulatory uncertainties.

Benefits

Two 3D views of an example 3D probability density function, showing ‘profit at risk’ distributions for 

different levels of investment in a storage facility within the system. 

Example 3D Probability Density Function

The Risk Manager manages portfolio risks 

to optimise trading strategies.
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l By running multi-scenario analysis and integrating 

real-time market data, traders can optimise their 

long-term portfolio planning .

l By providing price ranges per contract for new 

customers (producers and consumers), the Risk 

Manager equips traders with valuable information that 

can facilitate more effective negotiations.

l Automated reporting and visual dashboards make 

complex data understandable, aiding in decision-

making and communication with stakeholders.
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business practices.

l As a cloud-based solution, the Risk Manager ensures 

accessibility, data security, and scalability as the 

business grows and evolves.

l Advanced risk analytics and Monte Carlo simulations 

provide insights into market, credit, and operational 

risks, enabling traders to effectively manage and 

mitigate potential risks.

l The seamless integration with existing systems and 

user-friendly interface simplifies operations and 

reduces errors associated with manual integrations.

l Through optimisation techniques, the Risk Manager 

identifies the most cost-effective (e.g. profitable) 

trading strategies for cost minimisation, profit 

maximisation, and risk minimisation with effective 

strategies to combat environmental, market and 

regulatory uncertainties.

Benefits

Two 3D views of an example 3D probability density function, showing ‘profit at risk’ distributions for 

different levels of investment in a storage facility within the system. 
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The Risk Manager manages portfolio risks 

to optimise trading strategies.
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