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Profit-oriented Criterion of JEPX Spot Price Forecast for Demand-side Responses

Sinan Cai, Masahiro Mae, Ryuji Matsuhashi (The University of Tokyo)
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Fig.1. Example of price forecast result comparison

# 1 DRI4EFHHEOH
Table 1. Example of DR profit calculation

Charge Time Discharge Time Profit R?
Actual 5 15 2 1
Prediction1 5 15 2 0.19
Prediction2 1 19 0.62 0.87

#2 ETA #HEOHI
Table 2. Example of ETA calculation
Lmax T(i) Lmin T (i) ETA
Prediction 1 15 2 5 0 1

L 2 0.4 1 0.7
Prediction 2 19 13 8 0.4 0.3

3 JEPX AR v MMl P R R
Table 3. JEPX spot price forecast result
Yesterday SARIMA LSTM

Kyushu R? 0.4668 0.5900 0.6246

yu ETA  0.6050 0.7123 0.6541
Tohoku R? 0.3209 0.4744 0.4964
ETA  0.5303 0.6201 0.5300
Tokyo R? 0.4119 0.4772 0.5700
ETA  0.5648 0.6034 0.5323
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Fig.2. JEPX spot price forecast result
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Fig.3. DR’s profit
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