
Data: 

 Historical consumption and 
prices: multivariate rime series 

To forecast: 

 Hour-by-hour, the next day 

 Consumption 

 Price 
 

Solution: 

 Autoregression: model 
generation and selection 
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Weekly average 



One week Three consequent weeks 

One day in 2005, 2006, 2007 Two months 



 

Consumption 



  Consumption 

Biased 

Non-biased 



  
From bottom to top 00:00 – 12:00 From bottom to top 12:00 – 00:00 
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The time series: 

 Energy price 

 Consumption 

 Sunrise 

 Temperature  

 Humidity 

Wind force 

 Holiday schedule 

 


