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ABTOMaTHSHpOBaHHLIﬁ MPOrHO3 HEHbI 3JICKTPOIHEPIUHA 11O KOMﬁl/IHl/IpOBaHHBIM MOAC/IAM

Hccnedyemes npobrema KpamkocpouHo2o npeockazamus c60000HOU PbIHOUHOU YeHbl HA INeKMPOIHEPUIO C
nomowpio mooenel npoenosa pasnuunoco muna. Ocywecmenaemcs nepexoo Om paccMOMpeHus mpaouyyuoHHuIX
DeSpeccuoHHbIX U A8MOPesPecCUOHHbIX Mooenel K npednazaemMbiM KOMOUHUPOBAHHBIM MHO2OPAKMOPHLIM MOOEAM,
BKIIOUAIOWUM MAKIHCE 8PEMEHHOT MPeHd U oammu-nepemennvie. Tlocmpoenue KoMOUHUPOBAHHBIX MOOenell NPOSHO3A
BbINONIHAIOCH C NPUMEHeHuem npozpammubix nakemog Statistica u OsiSoft PI-System. Cpasnenue yposuss mounocmu
NPOCHO3UPYEMbIX 3HAYEHUT PLIHOYHOU YEeHbl HA 2NEKMPOIHEP2UID, NOTYUEHHBIX NO PA3HLIM MOOENAM, He BbIAGULU
npeuMywecms Om UCHONIb306AHUA KOMOUHUPOBAHHBIX ~PEeSPeCCUOHHBIX MHO2Oparkmopuvix mooenei. OOHarko
UCNONb308aHUE NOCTEOHUX NO360JAEM OYEHUMb GIUSAHUE BHEUHUX (DAKMOPO8 HA NPOSHOUPYEMYIO NePEeMEHHYIO U
MOdCem A6UMbCS NPUHYUNUATLHIM NPEUMYUeCEOM NPU 8b100pe Muna MoOeiu npocHo3d.

Kniouesvie cnosa: yena na snexmposnepauio, agmopezpeccus, 8pemMeHHol pso, MOOelb NPO2HO3d, pecpecCUOHHbIU
aAHaU3, KOMOUHUPOBAHHbIE PecPecCUOHHbIE MHO2OMAKMOPHBIE MOOETU.
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Shikhin V.A., Shikhina A.V., Kuzalis A. Automated prediction of electricity price based on combined models

The paper studies the problem of short-term prediction of free electricity market price with the help of various type
predictive models. It examines both traditional regression and autoregression models and the proposed combined multi-
factor models including also time trends and dummy variables. The combined prediction models were developed with the
help of Statistica and OsiSoft PI-System software. The comparison of the accuracy of predicted electricity process based
on different techniques has not detected any advantages of using combined multifactor regression models. However, their
application enables the evaluation of the effect of external factors on the predictand, and can be thus a fundamental
advantage in the selection of prediction model type.
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