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A defining feature of generative artificial intelligence (AI) is its ability to produce artificial samples that resemble reality. This talk 

presents a novel time series forecasting approach under the generative AI paradigm. Derived from the classic Wiener-Kallianpur 

innovation representation of nonparametric time series, we establish the structure of generative probabilistic forecasting shown to 

generate samples that follow the conditional probability distribution of future samples given past observations. Applications in 

forecasting real-time locational marginal prices, price spread and its direction of interchange at proxies, and area control errors are 

presented to demonstrate the efficacy of the proposed generative forecastor against classical and leading machine-learning techniques, 

including some of the recent large language model-based techniques. 
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