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Cubupckuil pedepanvuslii ynueepcumem

TpaguMoHHO B 3JIEKTPOIHEPreTHKE 3aJadyaMH MPOTHO3MPOBAHUS 3aHUMAJNCh, Kak
MPaBUJIO, s MPOTHO3MPOBAHUS OYAYIIMX 3HAYEHUN dieKTponoTpebieHus. B cBs3u ¢
pedopMUpOBaHHUE AJIEKTPOIHEPIeTUYECKOM OTpaci U CO3JaHHEM ONTOBOIO pbIHKA
anekTpodHeprud ¥ MoinHoctd (OPDOM) st yd4acTHHKOB pBIHKA 3ajada KPaTKOCPOYHOTO
MIPOTHO3UPOBAHUS JJIEKTPONOTpeOIeHHs cTaja eme Oojee akTyainbHOW. OJHAKO MOMHUMO
MPOTHO3MPOBAHUS CBOETO IUIAHOBOTO IMOYACOBOTO MOTPEOICHUS Tepe]] yYaCTHUKAMH PhIHKA
BCTaJla COBEPILIEHHO HOBas 3ajjaua KpPaTKOCPOYHOI'O MPOTHO3UPOBAHUS CBOOOJHOM IIeHBI Ha
AJIEKTPOIHEPTUIO «phiHKa Ha cyTku Briepen» (PCB).

B nacrosmee Bpemss PCB siBiissieTcsi OCHOBHOM TIIOIMIAAKON MOKYIKH 3JIEKTPOIHEPTUH.
Ha PCB ToproBisi 31€KTpo3HEpruel MNPOUCXOAUT IO IEHE, YyCTaHaBIMBArOLIEWCS IO
BJIMSHUEM CIIpOCa U TNpesioKeHUs. PaBHOBeCHasi IieHa AJIEKTPOIHEPIHH OIpenesseTcsl Ha
OCHOBAHHUU LIEHOBBIX 3asIBOK IMOCTABIIMKOB U LIEHOBBIX 3asIBOK MOKYIMATENEH 31EKTPOIHEPTUU
COOTBETCTBYIOIIEH IIEHOBOM 30HBI C YYETOM HEOOXOAMMOCTH OOECTeueHus NEepeTOKOB
aneKTpodHeprun. [IpoBeieHre KOHKYPEHTHOrO OTOOpa 3asiBOK M OIpEIeTeHHE IIAHOBOTO
MPOU3BOJCTBA W MOTPEOJIEHUsI DJIEKTPOIHEPTHH YYACTHHUKAMHU pPBIHKA BKJIIOYAEeT TPHU
OCHOBHBIX JTara.

Ha nepBom sTane AJIMHHUCTPATOpP TOProOBOM CHUCTEMBI mojiydaeT OT CHCTEMHOro
orepaTopa aKkTyaJTu3UPOBAHHYIO PACUETHYIO MOJENb YHEPrOCHCTEMBI, BKIIOYAIONIYIO B ce0s
CXeMy, BBIOpDaHHBIA COCTaB pabOTalOMmEro OOOpPYyIOBaHUS, OTPAHUYEHUS U JAPYTHE
napameTpsbl.

Ha Bropom »Tame mMOCTaBIIMKM TMOJNAIOT LIEHOBBIE 3asBKU JUIS KaXJOro daca
OTIEPAIIMOHHBIX CYTOK, B KOTOPBIX yKa3aHa I[eHa, M0 KOTOPOW OH MOXET MpoAaBaTh 00bEM
3JIEKTPOIHEPTHH HE BBIIIE YKA3aHHOTO JUIsl KaKJOW TpymIbl Touek noctaBku. [lokymarenu
TaKKe I KaXJIOro dYaca OIEpalMOHHBIX CYTOK TMOJAIOT 3aiBKH, OTPAKAIOIIME HX
TOTOBHOCTb KYIIUTh B IPYyMIeE TOYEK MOCTABKU 3JIEKTPOIHEPTHIO IO IIeHE U B 00bEeMe, He
BbIIlIE YKa3aHHBIX B 3asBKE. AJMHHHCTPATOpP TOPrOBOM CHCTEMBl Ha OCHOBAHHUU JAHHBIX,
noy4yeHHbIX OT CHCTEMHOTO omneparopa, M 3asBOK YYAaCTHHUKOB pPBIHKA OMNpENEsieT s
KKJIOM IIEHOBOM 30HBI TOYAaCOBBIC PABHOBECHBIC IICHBI M OOBEMBI BBIPAOOTAaHHOW U
NOTpPeOJIEHHOW — BJIEKTPO’HEpPruu, QGopMHupys TOproBelii Tpaduk. Ilpm mnpoBeneHun
KOHKYPEHTHOTO 0TOOpa AJMUHHUCTPATOP TOPTOBOW CHCTEMBI BKJIIOUAET B TOPTOBBIN Tpaduk
00BEMBI DIIEKTPOIHEPTHU MOCTABIIUKOB, HA KOTOPBIC B 3asBKaX yKa3aHa Hamboyiee HU3Kas
1[eHa, U 00BEMBbI JJIEKTPOIHEPTUU IMOKYyHaTesed, Ha KOTOpble yKa3aHa HauOoJiee BBICOKas
neHa. PaBHOBecHyr0 1IeHy oOmOpenensieT MaKCUMalbHOE  IIEHOBOE  MPEMJIOKEHUE
JMIEKTPOCTAHIIMM, 3asBICHHbIE OOBEMBI JIIEKTPOIHEPTHMH KOTOPOH elle BOCTpeOOBaHbI
PBIHKOM.

Ha tperbeM sTame AQMUHHCTpATOp TOPTOBOM CHUCTEMBI TMepemaeT chOpMHpPOBAHHBIN
ToproBeiii Tpadpuk CHUCTEMHOMY ONEpaTopy i BEISHUS PEKAMA IHEPrOCHUCTEMBI.
[TpousBoauTENN 3NIEKTPOIHEPTUH, LICHOBbIE 3asIBKU KOTOPBIX OKA3aJMCh BhIIIE PABHOBECHOM
IIEHbI, U TOTPEOUTENH, IICHOBLIC 3asSBKH KOTOPHIX OKA3aJIMCh HUKE PABHOBECHOW IICHBI, B
TOProBbIf rpaduk He BKIIOYAIOTCS. B ciydae ecnu B pe3ynbTrare KOHKYPEHTHOTO oTOOpa



YacTh WK BeCh 00BbEM IJIAHUPYEMOTO TPOU3BOICTBA (MTOTPEOICHNS) HE BKIFOUCH B TOPTOBBIN
rpaduK, y4aCTHUK MOXKET JIM0O OTpaHMYHMTH CBOE MPOU3BOJACTBO (MOTpeOiieHNe) Ha YpOBHE
ToproBoro rpaduka, aub0 BbIpaboTaTh (MOTPEOWMTH) HEIOCTAIONIMI 00BEM  Ha
OaaHCHUPYIOILIEM PBIHKE.

Takum oOpa3om, Ui y4aCTHHUKOB pBIHKA HEOOXOIUMBIM YCIOBHEM HOPMAIbHOMN
paboThl SBIIIETCSI HE TOJBKO oObOecreueHre KpaTKOCPOYHOTO IPOTHO3MPOBAHUS CBOETO
MIOYaCOBOI0 3JIEKTPOMOTPEOICHHS, HO U KPAaTKOCPOUYHOT'O MPOTHO3UPOBAHMSI PAaBHOBECHOM
uensl PCB onepanuonssix cyrok. Ha ocHOBaHMM 3THX AAHHBIX YYacTHMK pBbIHKA MOKET
M0J1aBaTh YKOHOMUYECKH OOOCHOBAHHBIC IICHOBBIE 3asiBKA Ha MOKYNKY 3JEKTPOIHEPrHH Ha
KK Yac ONEpallMOHHBIX CYTOK C IEJIbI0 ONTHUMHU3alMM 3aTpaT Ha MOKYIKY
3JIEKTPOIHEPTHIO.

3amaua MPOrHO3UPOBAHUS CBOOOJIHBIX TMOYACOBBIX IIEH HA 3JIEKTPOIHEPTHIO SBISETCS
HOBOW Mg Poccuu. Ha ceromHsimHuii 1eHb Ha PbIHKE HET MPENJIOKEHHBIX aJTOPUTMOB IS
nporuo3upoBanus 1eH PCB, onnako pa®oThl B JAHHOM HANpaBICHUU BEIyT PAJ KOMITAHUH,
KaK HENmoCpeACTBEHHO y4yacTHHUKH OPOM, Tak W opraHu3alnuM, NPEeAOCTABISIONINE YCIYTH
ydyactHukam OPDOM 1o mNpOTHO3MPOBAaHMIO IIEH Ha JJIEKTPOdHEepruto (pa3iudHbIe
KOHCAJITHHTOBbIC KOMIIAHUH).

CrnoxHocTb nporuozuposanus ieH PCB cocTouT B TOM, 4TO pacueTHast MOJENb PhIHKA,
KOTOpasi ONpENENsieT 3TH LEHbI, 4aCTO MEHSAETCS B XOJI€ CTAHOBJICHUS LEJIEBOM MOJEIH
OPOM. CrouT OTMETHTBH, YTO MOJENb IeHooOpa3oBanus ansi Poccwiickoit ®Deneparuu
CYIIIECTBEHHO OTJIHMYAETCs OT I[CHOOOpa3oBaHHsS Ha eBporeiickux peiakax EEX (European
Energy Exchange) u Nord Pool, a moromy Monenu NpOrHO3UPOBAHUS PHIHOYHBIX IICH,
pa3paboTaHHBIC I JaHHBIX PBHIHKOB, HEMpuUeMJieMbl Ha oTedecTBeHHOM OPOM. Jlpyras
CJIO)KHOCTh 3aKJIIOYaeTcs B TOM, UYTO KOMIIAHMM HE TOTOBBI JEIUTHCS COOCTBEHHBIMU
METOJUKAMU IPOrHO3UPOBAHMSI, KOTOPHIE MPUHOCIT UM MPUOBLIL B YCIOBUSX PBIHOYHOMN
KOHKypeHuuu. Takum oOpa3om, B Poccum HaOmIr0maeTcst CyHIIeCTBEHHBIH —JEeUIHT
JUTEPATYPbl OTHOCUTEIIBHO METOANK ITPOTHO3UPOBAHUS LIEH HA AIEKTPOIHEPTHIO.

PaccmotpuMm ocobernocTu mporuoszupoBanus neHsl PCB. Ha usmenenue nenst PCB
BIIUSICT MHOXECTBO (PaKTOPOB PA3IMUHOTO XapaKTepa: COCTaB pabOTaIIero 00opyaoBaHus,
TEXHUYECKHE TMapaMeTphl paboTaromero oO0OpYAOBaHUS, BHJ HCHOJIb3YEMOro TOILUIUBA,
ypoBeHb BogHOcTH [DC, miuaHOBOE MOTPEOJICHHE JIICKTPOIHEPTHH, TOIMOJIOTHS CETEBOM
uHpacTpykTypsl EDC, orpaHndeHus NpoIrycKHONW ClIOCOOHOCTH KOHTPOJIMPYEMBIX CEUEHUH,
[IEHOBBIE CTpAaTETHHd Y4YaCTHUKOB TOproB u npyrue. Ha puc. 1 mpencraBien rpadux
noyacoBoii 1ieHsl PCB Bropoii neHosoit 3ou61 OPOM B 2011 roay, mo KOTOpOMY MOXKHO

CYAUTH O JOCTATOYHO CHJIBHOM BONaTHUILHOCTHU LieHbI PCB.
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Puc. 1. I'paduk mouacoBsix 3HaueHuit ieasl PCB BTOpoii meroBoii 30a61 OPOM

TpaguuuoHHO [UIsl pelleHus 3aJad MPOTHO3UPOBAHUS MCIIONB3YETCSA JiBa IOJIXOJA.
[lepBblii mMOAXON TMOApPa3yMeBAaeT MCIOIb30BaHUE HMHPOPMAIMK JIMIOIL O 3HAUYEHUSAX
IPOTHO3UPYEMOrO TOKa3aTeliss B TMPEAbIAYIINE MOMEHTHl BpeMeHH (0JHO(paKTOpHOE
POTHO3UpPOBaHKE). BTOpoil MOaX0j MpeaycMaTpUBACT HCIOJIB30BAHUE JOTOHUTEILHOM
uHpOpMaMM O 3HAYEHUSIX (PAKTOPOB, BIMSIONIMX HAa H3MEHEHHE IMPOTHO3HPYEMOTO
nokaszatensi (MHOrogakTopHoe MpOrHo3upoBanue). [IpeumyiiecTBOM  OAHO(AKTOPHBIX
METOOB TPOTHO3HPOBAHUS, SBISETCS MpocToTa cOopa uWHGOpPMAIMK, OTHOCUTEIHHO
HEBBICOKAsl CJIOKHOCTh QJITOpUTMa MPOTHO3UPOBAHMS M aHaiuu3a JaHHbIX. OpHako
MCIIOJIb30BaHUE JAHHOIO THUIA METOJOB IPOrHO3MPOBAHMS OYEHb YacTO HE IO3BOJIAET
MOJIy4aTh KA4YECTBEHHBIE HECMEIICHHbIE TPOTrHO3bl. [[03TOMY Ha MpakTHUKE JIs COCTABJICHUS
IPOTHO3a KpaifHe elaTeNbHBbIM SIBISETCS MCIOIb30BaHHUE JOTOJHUTENBHOW HH(pOpMAIUU
OTHOCHUTEIIbHO HanOoJiee 3HaUMMBbIX BIUSAIOMIUX (paKTOpax.

B 3agaue npornosupoBanus 1eHbl PCB cylecTByrOT 3HaUUTENbHBIE OTPAHUYEHUS B
MCIIOJIb30BaHUU JIOTIOJIHUTENbHON NH(OpMaLnu 0 BIUsiomux (akropax. Yacts nHpopmauu
SIBJISICTCSL JIOCTYITHOW JUIsSi BCEX YYaCTHUKOB phIHKA (IUTaHOBAs 3arpy3ka TeHEPHPYIOMINX
MOIIIHOCTEH, TpaduK PEMOHTOB OOOpYIOBaHWS, TJIAHUPYEMbIH ypoBeHb BoaHOCTH [DC m
apyrue). Yactb uHpOpMANMU TOAJACTCS MPOTHO3MPOBaHHIO (TIAHOBOE MOTpEOJICHHE
JJIEKTPOIHEPTUU IIEHOBOW 30HBI, BHJ TomimBa M apyrue). OctaBmascs WHGOpMAaIus
ABJIIETCS HEJOCTYNHOM JUIsl yYaCTHUKOB PBIHKA M HE MOAJACTCS yIOBJIETBOPUTEIBHOMY
nporuo3upoBanuto (MHGOpMaIUs o coctosHuu daekTpudeckux cereit ®CK (denepanbhas
ceTeBasi KOMIIAHHSA), TUIAHUpYeMble AeicTBUss CHCTEMHOTO Omeparopa, IICHOBBIE CTpaTeruu
Y4aCTHHKOB pbiHKa u apyrue). B 2010 romy ObulM NPHHATHI W3MEHEHHS CTaHIAPTOB
packpbITua uHpoOpManUU CyObeKTaMu pblHKa. OZHAKO MHOTHE CHEIMATHCTBI CXOISATCS BO
MHEHHMH, 4TO Hambosee BakHas WHGOpMaIus, BiIUsAomas He u3MeHeHue 1eHbol PCB, He
IocTymHa. B mepByro odepenb, 3T0 OTHOCUTCS K mH(popManuu o coctostann cereir OCK, a
TaKXe TIIAHUPYEMBIX AeHCTBUSAX CUCTEMHOTO Oneparopa.

He cmorps Ha orcyrcTBHe HH(OpPMAMM O HEKOTOPHIX 3HAYUMBIX (aKTOpax,
BIMSIONIMX Ha u3MeHeHue ueHbl PCB, sBiseTcss BO3MOXXHBIM pa3paboTKa METOAMKHU
IPOTHO3UPOBAHMS, TO3BOJIAIONICH TOJy4aTh OMOJIHUTENbHBIC BBITOABI Ipu paboTe Ha
OPDM. Ha caiite AQMHHHCTpaTOpa TOProBOW cucTeMbl (WWW.atSenergo.ru) mocrymHa
uHopManus 0 3HaUeHUH paBHOBecHO 1eHsl PCB, Benmuumnnae Toprosoro rpaduka u T.1. Ha
caiite CucremHoro omeparopa (WWW.SO-UPS.FU) mocTymHas HWHGOpMAIMsS O IJIAHOBBIX H
(aKTHUECKMX 3HAUYEHUSIX TeHepalu M MOTPeOJIeHUS MO OObEJUHEHHBIM SHEPrOCHCTEMaM
(0O3C), temmeparype okpyxaromero Bo3ayxa ODC u t.1. Ha caiite OAO «Pycl'uapo»
MOXHO HaWTH HHPOpMaNuio O mapaMmerpax padorel pazmuuHbix ['DC Poccumn. Takum
oOpazoMm, s mporHosupoBanus IeHsl PCB  pocrarouHo pocTynmHoOW —uH(oOpMaiu,
HEO0OXOUMO JIMIIb €€ a/IeKBaTHOE MCIoyb3oBaHue. KpoMe TOro, HeMajaoBa)KHBIM SIBIISIETCS
BBIOOp a/IEKBATHOTO METO/a MPOTrHO3UupoBaHMs. [lepcreKTHBHBIM HampaBieHUEM B 00JacTu
IIPOTHO3UPOBAHUS SIBJISIETCS HUCIIOJIb30BAHHE METOJOB HCKYCCTBEHHOIO MHTEIUIEKTa, B
YaCTHOCTU TEOPHHM HMCKycCTBeHHBIX HeipoHHbIX cereid (MHC). Meronst Ha ocHoBe MHC
00JaaloT pPSIIOM MPEUMYIIECTB Mepel KIAaCCHUYECKUMU METOJaMH, MHpPeXIe BCEro 3TO
CIOCOOHOCTh MOJICTIMPOBAHUSL 3aBUCHUMOCTEH JIOOOW CTENEHH CIIO0XKHOCTH, a TaKxke
OTCYTCTBHE OIPaHMUYCHUN HA XapaKkTep BXOIHON HHGOPMAITIH.

Takum oOpasoM, mpaBmia (QyHKIHoHHpoBaHUS OPOM MO3BONAIOT €ro y4acTHHKaM
ONTUMU3UPOBATH 3aTPaThl HAa MOKYIKY JIEKTPOIHEPTHH OCPEICTBOM KaueCTBEHHOM pabOThI
B 00]acTH TOJayd IICHOBBIX 3asBOK. OgHAKO HEOOXOAMMBIM YCIOBHEM COCTaBJICHHUS
000CHOBAHHOH I1IEHOBOI 3asiBKH SIBJIAETCS MPOTHO3MPOBAHUE 3JIEKTPONOTPEOICHUS U IICHbI
PCB. Ecnu 111 mpOrHo3upoBaHusl 3JIEKTPOIIoTpeOIeHus: pa3paboTaHo 0OJIbIIOe KOJINYECTBO




METOJMK, TO 3aJada IMPOTHO3UPOBAHUSA LIEHBI HA DJJICKTPOIHEPTHUIO SBISIETCA HOBOM IS
Poccun, mosTomy mcciae1oBaHus B JaHHOW 00IaCTH SBISIOTCS KpaifHEe aKTyalbHBIMU.



