The joint workshop of DTU and UMA

Date: September 10, 2026

Venue: Ada Byron research building, University of Malaga (map)

Meeting point: Andalucia Tech metro station at 8:45, then a short walk together to the venue.
Getting there: take the metro from Guadalmedina station, the closest to the hotel.

8:45 Meet at Andalucia Tech metro station and walk together to the Ada Byron research
building.
9:00-9:45 e Welcome: Juan Miguel Morales and Salvador Pineda (5 minutes)

e  Group presentation, EMA group (DTU) (20 minutes)
e  Group presentation, UMA group (20 minutes)

9:45-10:15 Session 1: Market and Contract Design
e  Shobhit Singhal (DTU): Truthful Stochastic Electricity Market Design (5
minutes)

e Torine Reed Herstad (DTU): Improved Sequential Market Clearing via
Stochastic Transmission Capacity Allocation (5 minutes)

e Marco Saretta (DTU): When do Renewable PPAs Benefit Risk-Aware
Parties? A Nash Bargaining Approach (5 minutes)

e Alvaro Porras (UMA): Accelerating Production Cost Models using Al (5

minutes)
e Q&A (10 minutes)
10:15-10:30 Break
10:30-11:00 Session 2: Data, Privacy, and Information Sharing

e Lukas Stippel (DTU): Data Unlocked: Privacy Preservation, Public Sharing,
and Added Value Creation (5 minutes)

e Gloria Tintoré Vidal (DTU): Data-Unlocked Project: Privacy-preserving in
data sharing for congestion forecasting (5 minutes)

e Alessia Ortile (DTU): Privacy-Aware FCR-D Bidding with Electric Vehicles
(5 minutes)

e Iratxe Gil Vivanco (UMA): Optimization with Multiple Data Sources: a
Distributionally Robust Approach (5 minutes)

e Q&A (10 minutes)

11:00-11:35 Long break and group photo (all DTU and UMA participants)

11:35-12:00 Session 3: Reserves, Balancing, and Storage

e Valdemar Segaard (DTU): Multi-area reserve dimensioning in the Nordic
power system: EU compliant and dynamic reserve modelling (5 minutes)

e Asmus Winther Eriksen (DTU): Sharing the Gains of Aggregation:
Cooperative Imbalance Cost Allocation (5 minutes)

e Francisco Olivera (UMA): Long Duration Energy Storage based Solutions for
Distribution Networks (5 minutes)

o Q&A (10 minutes)

12:00-12:30 Session 4: Market Monitoring, State Estimation, and Security

e Rasmus Thorgaard (DTU): Detecting Market Abuse: Cross-Border Wash
Trading (5 minutes)

e Zehang Li (UMA): e-Hawk: A Surveillance Tool to Detect Distortions in the
Supply-Side of Electricity Markets (5 minutes)

e Tomas Lubiana Herscovici (DTU): Cyber-Physical Security (5 minutes)

o José Gomez de la Varga (UMA): State Estimation under Limited
Observability: When the Most Accurate Prediction is not the Best One (5
minutes)

o Q&A (10 minutes)

12:30-14:00 Lunch
14:00-14:15 Logistics announcement for the next day: hiking at Caminito del Rey (15 minutes)


https://maps.app.goo.gl/VfzscUvJPw4oS9Xy5
https://www.caminitodelrey.info/en

14:15-14:45 Session 5: Learning, Bidding, and Trading

e Ignacio Repiso (UMA): Learning Feasibility into the SOCP Relaxation of
ACOPF (5 minutes)
e Yannick Heiser (DTU): Trading Wind Power and Hydrogen (5 minutes)
e Sofie Davidsen (DTU): Rebound-Aware Bidding for Electric Vehicle
Aggregators in the aFRR Energy Activation Market (5 minutes)
e Carlos Gamboa (UMA): Context-Aware Wasserstein DRO: Stability and
Sensitivity Analysis (5 minutes)
e  Q&A (10 minutes)
14:45-15:00 Break
15:00-16:30 Group Brainstorming

15:00-15:40: Pick one of the following groups:

e Learning and Al for Operations

e Data, Privacy, and Information Sharing

e Market Monitoring, Integrity and Security

o Market Design, Flexibility, and System Adequacy

15:40-16:30: Every group presents 1-2 ideas as potential topics for collaboration or
interesting problems to work on

16:30-16:45 Closing remarks



