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DEEP LEARNING APPROACH TO FORECASTING ELECTRICITY PRICE

FROM LOAD DATA

Vladimir BABUSHKIN, Gheorghe CAPATANA
State University of Moldova

The accurate forecasting of electricity price and load is essential for maintaining a stable interplay between demand
and supply in the dynamic electricity market. In this work we propose a deep Convolutional Neural Network-based model
for day-ahead electricity price forecasting from historical price/load data and predicted load values. The model was tested
on the data for New York and New South Wales and demonstrated high prediction accuracy for both datasets.

Keywords: Deep Learning, Machine Learning, Long-Short Term Memory Networks, Convolutional Neural
Networks.

APLICAREA INVATARII PROFUNDE LA PROGNOZA PRETULUI ELECTRICITATII

DIN DATE DE INCARCARE

Previziunea exacta a pretului si incarcarii energiei electrice este esentiala pentru mentinerea unei interactiuni stabile
intre cerere si ofertd pe piata dinamica a energiei electrice. In articol este descris un model profund bazat pe reteaua
neuronald convolutionald pentru prognozele viitoare ale pretului energiei electrice din datele istorice ale pretului / tarifelor
si valorile prognozate ale tarifelor. Modelul a fost testat pe datele pentru New York si New South Wales si a demonstrat
o precizie ridicata a predictiilor pentru ambele seturi de date.

Cuvinte-cheie: invatare profunda, invatare automatd, retele de memorie pe termen scurt, refele neuronale convolutionale.
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