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MOJAEJIUPOBAHUE TUHAMMUKHU LHEHBI HA PBIHKE
IJIEKTPOOHEPT' MM

[loBeneHne LIEH Ha PBIHKAX 3JIEKTPOIHEPIUHU, HE MOABEPraroIIUXCs 3Ha-
YUTEJIIbHOMY TOCYJapCTBEHHOMY PETyJIUPOBAHUIO, OTIMYAETCS CE30HHOCTHIO,
BBICOKOW BOJIATUIILHOCTBIO M CKAuKOOOpa3HOCTHIO. J[aHHOE 00CTOSATETHCTBO
3HAYUTEIHLHO OCIIOKHSIET MOJICTTUPOBAHKE IIEHOOOPA30BaAHUS C UCTIOIH30BAHUEM
CYIIECTBYIOIIUX CTaHJAAPTHBIX MEXaHW3MOB. B paboTe cienana mombITKa Mpu-
MEHEHUs CTOXAacTh4eCcKor cucreMbl PutuXwro-Harymo miss momenupoBaHUs
JTUHAMUKH [ICHOBBIX U3MEHEHUI Ha PHIHKAX JICKTPUUECTBA.
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MODELING THE DYNAMICSOF PRICESON ELECTRICITY
MARKET

The behavior of eectricity prices on the liberalized power markets are
characterized by seasondlity, high volatility and jumps. These features make it
very difficult to model price formation using current conventional mechanisms.
The subject of this paper is the implementation of the stochastic FitzHugh-
Nagumo model for modeling price dynamics on electricity markets.
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