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Motivation

 In American, wholesaler have to buy electricity in market, 

but we do not. So it is interesting.



Introduction to the data

 The first data is the delivery date from 2009/01/05 to 

2010/11/15 in the Ercotsouth which is a main trade hub in 

Texas.

 The second data is the delivery date  form 2009/01/07 to 

2010/11/10 in the PJM West which is a main trade hub in 

Pennsylvania.

 The prices are computed by  Wtd Avg Price $/MWh, where 

the Wtd Avg Price is



Time series plot for the data
Ercotsouth
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Proposed methods
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