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The electricity trading should be seen as other commodities. Electricity has but one difference and that is 
unstorable. This gives it a certain disadvantage compared to other commodities such as sugar, corn and the like. 
Traders therefore always see how to predict the direction of movement of electricity prices. They use of different 
prediction models based on neural networks, genetic algorithms, and so on. This contribution discusses the use 
of Wak Forward test for evaluating strategies for trading on the electricity market. It also notes on the 
importance of this test, and suggests the setting and evaluation.  (Usage walk forward analysis for evaluating 
strategies for trading on the electricity market) 
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IV. WALK FORWARD TEST 
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Obr. 4. Rozdelenie historic alk forward teste 
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Obr. 5. Vyhodnotenie walk  forward testu v   

 
Obr. 6. Vyhodnotenie walk  forward testu v podobe 3D grafu  s

 

 

 
 

Obr. 7. Vyhodnotenie walk  forward testu v   
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Obr. 7. Vyhodnotenie walk  forward testu v podobe 3D grafu   
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