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IMTPOT'HO3UPOBAHUE OCHOBHbIX XAPAKTEPUCTHUK
PBIHKA 3JIEKTPOSHEPI'MM «<HA CYTKU BIIEPE/]»
N PASPABOTKA CTPATEI'MU HOBEJAEHUSA YYACTHUKOB

B pabote uccrnenyercs nmpobieMa MpOrHO3UPOBAHUS 1IEH U 00HEMOB Ha
PBIHKE DJICKTPOIHEPTUU Ha CYTKH Briepen. [ ee penieHuss ucroyib30BaHbl pe-
TPECCHOHHBIE MOJIENH (B TOM YHCJE, MOJACIN C PACIPEACIICHHBIMU JIaraMu) |
MOJIEIb IKCTPAIOJSAIUU M0 MaKCUMyMy Ttogo0usi. OcyiecTBieH oT0op Hauoo-
Jiee 3HaUYMMBIX (pakTopoB. [IpoBeneH aHanu3 pacrpeaeneHus OIMOOK MPOrHO3a.
['unore3a 00 UX HOPMAJIBHOM pacCHpe/esieHUH, HE YUYUTHIBAIOIIEM peauu TOJ-
CTBIX XBOCTOB, OblJla OTBEprHyTa Ha ocHOBe Kputepus [lupcona. Ha ocHoBe mo-
JYYEHHBIX PE3yJNbTaTOB pa3paboTaHa CTpaTerusi MOBEJEHUS YYAaCTHUKOB Ha
OIITOBOM DPBIHKE ISl 3aKJIFOUEHUSI CBOOOAHBIX JOTOBOPOB U (DHIOYEPCHBIX KOH-
TPaKTOB MO SKOHOMUYECKH 0OOCHOBAHHBIM I[EHAM.

KioueBbie cjioBa: 11eHa U 00bEM IPOAAXK DIEKTPOIHEPIUHU, PHIHOK Ha
CYTKH BIIEpEJ, PErPECCUOHHBIN aHaJIN3, BpeMEHHBIE PS/Ibl, TUCTPUOYTHUBHBIE JIa-
TOBBIE MOJIENIH, SKCTPAIOJISLIMS IO MAKCUMYMY MOA00US.
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THE FORECASTING OF MAIN CHARACTERISTICS
OF THE DAY-AHEAD MARKET AND WORKING OUT
THE AGENTS’ STRATEGY AT THE WHOLESALE MARKET

The problem of the electricity prices and quantities forecasting at the day-
ahead market is investigated. The regression models (include distributed lagged
models) and maximum likeliness extrapolation models were used for it’s solv-
ing. The set of the most significant regressors is determined. The errors distribu-
tion analysis has been carried out. The hypothesis of normal distribution (that
doesn’t take into account the reality of thick tales) was rejected using the Pear-
son criterion. On the base of obtained results the agents’ strategy of free spot
and forward contracts signing at the wholesale market was working out.
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