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Arbitrage in the GB market
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Arbitrage in the GB market
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Profit: USD / kW / year www.EnergyStorage.ninja
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Key message 3:

50 100 200
Standard deviation in hourly power prices (USD/MWh)

Big and rare events are driven by
price volatility, which is quantified as
standard deviation in hourly prices
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N
o
o

Charging
Discharging

[ —S
g O O
O O O o

Price (GBP/MWh)

O
o

54 cycles (10%) = 32 £/kW-year (~40%)

State of Charge (MWh)



http://www.energystorage.ninja/

TP . % ENERGY
Diminishing returns with more cycles LYY, STORAGE

BRUSSELS, 15 - 17 October 2024

100%

90%

80%

0, ! / |
70% 7/ / | Key message 4:
= EUrOpe

60% [J [ ] o
m— N. America “Skimming the volatility cream”: At
50% " Australia least 50% of the total value in
| wholesale markets can be extracted
40% | | = Japan . . o
! ! by being active only 10% of the year

30%

10%

—
X
£
%2}

2
Q
-
c
Q
>
Q
| -
Q
(@)
18]
| -

x

0
| -

<

O% |: I ! I I
100 200 300 400 500
Number of cycles per year (full equivalent)




But, there is a first mover advantage

Day-ahead wholesale power market
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Monetizing Energy Storage

“Essential for me as an investor “The go-to resource... exemplary

to navigate this complex, fast- in terms of academic rigour set M O N E T | Z | N G

paced energy storage industry.” in a real world context.”
Gerard Reid, Alexa Capital Jim Skea, Chair of the IPCC E N E R G Y
STORAGE

User-friendly tools for custom analyses: www.EnergyStorage.ninja a toolkit to assess future cost and value
“%: Energy Storage Ninja x (=]
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