
0 5 10 15 20
0.0

0.2

0.4

0.6

0.8

Lag

A
C

F



0.0 0.5 1.0 1.5 2.0
0.0

0.2

0.4

0.6

0.8

Lag

A
C

F



1.0 1.5 2.0 2.5 3.0

0.
84

0.
86

0.
88

0.
90

0.
92

0.
94

0.
96

% Variance explained by FPCA

Number of components

%
 V

ar
. E

xp
l



0 5 10 15 20
0.0

0.2

0.4

0.6

0.8

Lag

PA
C

F



0 5 10 15 20
0.0

0.1

0.2

0.3

0.4

0.5

0.6

0.7

Lag

A
C

F



0 5 10 15 20
0.0

0.2

0.4

0.6

0.8

Lag

A
C

F



0 5 10 15 20
0.0

0.1

0.2

0.3

0.4

0.5

0.6

Lag

A
C

F



0.0
0.2

0.4

0.6

0.8

1.0
0.0

0.2

0.4

0.6

0.8

1.0

0

20

40

60

80

100

Spanish Electricity Spot Prices 2014


