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MO/IEJIMPOBAHME JUHAMMKH HEHBI HA DJIEKTPOYHEPTHIO.
SETARX MOJIEJIb

[loBeneHue 1IeH Ha PBIHKAX 3JIEKTPOSHEPIHUH, HE MOABEPrarolIuXCs 3Ha-
YUTEIBHOMY TOCYJapCTBEHHOMY PETYJIMPOBAHUIO, OTJIMYAETCS CE30HHOCTHIO,
BBICOKOM BOJIATWJIBHOCTBIO M CKa4KOOOpa3HOCTHIO. JlaHHOE 00CTOSTENHCTBO
3HAYUTENILHO OCJIOKHSIET MOJICTUPOBAHKE IIEHOOOPA30BaHMsI C UCIIOIb30BAaHHEM
CTaHJAPTHBIX MEXaHW3MOB. B paboTe mpuBeneHBI pe3yibTaThl MPUMEHEHHS

SETARX monenu.
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MODELING ELECTRICITY PRICE DYNAMICS. SETARX MODEL

The behavior of electricity prices on the liberalized power markets are
characterized by seasonality, high volatility and jumps. These features make it
very difficult to model price formation using conventional mechanisms. In this
paper some result of the Self-Exciting Threshold Autoregressive (SETARX)
model implementation are presented.
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