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ITPOTTHO3UPOBAHUE IIEH HA 3JIEKTPOSHEPI'UIO
HA PBIHKE HA CYTKU BIIEPE /]

B pabote umccnemyercst mpobiemMa MPOTHO3UPOBAHUS IIEH HA 3JIEKTPO-
DHEPTHUIO0 Ha PBIHKE Ha CyTKH Briepen. /s ee pemreHus HCroib30BaHbl perpec-
CHOHHBIE MO/ieTH (B TOM YHCIIE, MOJICIIH C PACIPEICICHHBIMU JIaTaMH) B MOJIe-
JM 3KCTPANONSALMUA 10 MakcuMyMy monobus. OcyiiectBieH oTO0p Hauboiee
3HAYUMBIX (DAKTOPOB, BIMAIOMIUX HA IEHBI. [IpOBEIEHO COMOCTaBIEHUE MOJIE-
el MO KPUTEPUI0 MakcuMmyMma KoddduimeHTa NeTepMHHAIIMA W MUHHMYyMa
OLIMOKY NPOTHO3a, TPOAHAIM3UPOBAHA YCTOMYHBOCTh KOXPPHUIIMEHTOB K CMEHE
BBIOOPKH M COCTaBy perpeccopoB. [locTpoeH KpaTKo- M CpeIHECPOUHBIH TpOo-
THO3 IMOCYTOYHBIX M TIOYACOBBIX 3HAUEHHH IICH PhIHKA Ha CYTKH BIIEPE/.

KaioueBble c10Ba: 1ieHa 3JIEKTPOIHEPTUH, PBIHOK HA CYTKH BIIEpE]], per-
PECCHOHHBIN aHallN3, BPEMEHHBIE PSIIbI, JIArOBBIE MOJIEIH, IKCTPAIOIISIHS IO
MaKCHMYyMY TOIO0HSI.
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THE ELECTRICITY PRICE FORECASTING AT THE DAY-AHEAD
MARKET

The problem of the electricity price forecastindghet day-ahead market is
investigated. The regression models (include thsted lag models) and maxi-
mum likeliness extrapolation models are used fasr solving. The set of the
most significant regressors influencing on thegwmis determined. The compar-
ative analysis of the models using the maximum feoeht of determination
and minimum standard error criteria is carried the, coefficient stability to the
sample and set of variables changes is analyzesl siort-term and the medi-
um-term forecast of daily and hourly prices at tay-ahead market is con-
structed.
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