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Fig. The actual and predicted prices result for one week
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Note: *Ps (yen/kWh) means the system price in the JEPX spot market. Dn (GWh) means the net demand for electricity (total demand minus h %
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five evaluation results, where the R? scores took a negative value. A smaller X z-score means a better fit model. Fig. The error range

(Predicted minus actual prices)

» There 1s an obvious positive relationship between the net demand This study was supported by NEDO “Demonstration study of
(total demand minus Solar’s contribution) and the spot price of the photovoltaic power generation technology to create flexibility”.
corresponding timeframes.

» The ARIMA method combined with related predictor variables
improves the forecast accuracy in JPEX spot market. 1] TEPCO, https://www.tepco.co.jp.

AR Met logical A https:// .Jma.go.jp.
It can be basically fitted with a better performance in the <] JApAIl MICICOTOIOSICAL ASENEY, NUPS./AVIWW.JMd.20.]p

daytime, but the accuracy needs to be further improved. 3] JEPX, http://www.jepx.org/market.
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