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Abstract

more options. At first, purchasing power ratio of the distribution utility is obtained based on dynamic

In the opening distribution market, the distribution utility and large consumers have

conditional value at risk(DCVaR) measurement. Then, because of random in trading, a stochastic
bilevel programming model is established in order to integrate benefits of the distribution utility with
profits of large consumers. The simulation result shows that the optimal sale price of the distribution
utility and purchasing power distribution of large consumers obtained on both sides are more rational
than that on one side. The bilevel programming approach could embody gaming process between the

distribution utility and large consumers. The presented model can help decision-making in actual

application.
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Tab.l Comparison between dynamic and static CVaR

B
DCVaR X1 X2 5F|J irﬂ%ﬁz CVaR X1 X2

1 0.1045 0.4665 0.5335 0.0727 0.1045 0.4665 0.5335

2 0.1118 0.2559 0.7441 0.0997 0.1336 0.2559 0.7441

3 0.1035 0.8593 0.1407 0.0707 0.1389 0.8593 0.1407

4 0.1217 0.6127 0.3873 0.0763 0.1444 0.6127 0.3873

5 0.1056 0.9644 0.0356 0.0563 0.1369 0.9644 0.0356

6 0.1604 0.9799 0.0201 0.0610 0.1807 0.9799 0.0201

7 0.1266 1.0000 0.0000 0.0888 0.1485 1.0000 0.0000

8 0.1226 0.2410 0.7590 0.1040 0.1492 0.2410 0.7590

9 0.1300 0.8505 0.1495 0.0654 0.1666 0.8505 0.1495

10 0.1412 0.7502 0.2498 0.0945 0.1613 0.7502 0.2498

11 0.1458 0.3096 0.6904 0.0896 0.1742 0.3096 0.6904

12 0.1000 0.3326 0.6674 0.1067 0.1268 0.3326 0.6674

13 0.1567 0.2048 0.7952 0.0958 0.1887 0.2048 0.7952

14 0.1163 0.6670 0.3330 0.0758 0.1478 0.6670 0.3330

15 0.1057 0.4958 0.5042 0.0879 0.1284 0.4958 0.5042

16 0.1445 1.0000 0.0000 0.0628 0.1871 1.0000 0.0000

17 0.0939 0.1930 0.8070 0.0984 0.1127 0.1930 0.8070

18 0.1129 1.0000 0.0000 0.0542 0.1501 1.0000 0.0000

19 0.1339 0.3286 0.6714 0.0744 0.1501 0.3286 0.6714

20 0.1103 0.3472 0.6528 0.1067 0.1326 0.3472 0.6528

21 0.1270 0.8299 0.1701 0.0698 0.1628 0.8299 0.1701
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22 0.1090 0.7661 0.2339 0.0799 0.1383 0.7661 0.2339 al GGt
0.002 0.004 13 0.00712
23 0.1047 0.7661 0.2339 0.0914 0.1330 0.7661 0.2339 /MW2h)
L2
24 0.1107 0.8934 0.1066 0.0738 0.1458 0.8934 0.1066 L b Gt
B¥ 16.6 25.92 22.26
=B — > = 2%
B2 s =ANKAN SRR AFS, /MWh)
AR EMSBILE 2. ¢/ Gt/ 16 000 14 400 8800

*®2 =ANKRAFPHEH

Tab.2 Parameters of three large customers

BN FAHA 60MWh [ E KB4, H
BB U e AT N . A E S5

I i 2 i3 B . AL A A S TS E R E N C 250~
i B /MWh 54.019 73.977 64.343 3500 Ju/MWh. ¥ B FHERINLS LR B
LA/ (GE/MWh) 300 300 300 0.8, KK RE 0.1, HEHGSEAE LA
— (*{%‘Wﬁhf) 310 304 206 20, ZAXMEN 0.6, BRMESA 0.1, ERKECH
i E#M‘?V 50, EHOGHH—OERBE R ILE 3.
R 50 39.8 68
x3 BEREAN—RERER
Tab.3 The iterative result of genetic algorithm
e %ﬁ’%*‘:ﬁl\ A 1R P 2 sk A 3 Rk
/ (7t A )
THC wny  KWWE RS ARE KMWEH OEMTS akw KNTH EMTEH akd /7t
1 307.0961  0.8728  0.1272 0 0.9691  0.0309 0 0.1099  0.1244 07657 22202
2 2911366 0.0133  0.9867 0 0.0456  0.9544 0 02828  0.0611  0.6561 980.3
3 312.9058  0.9867  0.0133 0 0.7600  0.2400 0 02177  0.1093  0.6730 24393
4 323.5907 09719 0.0281 0 0.8806  0.1194 0 0.0012 02749 07239  2792.4
5 306.9242 09336 0.0664 0 0.9685  0.0315 0 0.1205  0.1370 07425  2262.0
6 296.4326  0.0031  0.9969 0 0.1627  0.8373 0 0.0085 02144 07771 16252
7 302.1184 09786 0.0214 0 07527 0.2473 0 0.0594  0.0048  0.9358  2004.9
8 3382777 09698  0.0302 0 0.9966  0.0034 0 03133 0.0996  0.5871  2572.4
9 3231230 0.8233  0.1767 0 0.8881  0.1119 0 02910 02070  0.5020  3169.9
10 3133734 09180 0.0820 0 0.8658  0.1342 0 0.8748  0.1252 0 3087.3
1 3113684 0.6985  0.3015 0 0.8632  0.1368 0 03043 0.0006  0.6951  2481.0
12 308.6335  0.9690  0.0310 0 09170 0.0830 0 02322 0.0030 07648 23289
13 3103088 0.9921  0.0079 0 0.9581  0.0419 0 0.9444  0.0556 0 2868.0
14 2035819 0.1616  0.8384 0 0.1592  0.8408 0 03801  0.0198  0.6001  1599.8
15 3217532 09703 0.0297 0 0.6374  0.3626 0 02144 02129 05727 31214
16 3135187  0.8806  0.1194 0 0.9001  0.0999 0 0.0311 01918 07771 24424
17 323.5907  0.8368  0.1632 0 09042  0.0958 0 0.0506  0.1723 07771 2685.5
18 3441352 0.8692  0.1308 0 09101 0.0899 0 02014  0.0215 07771 27722
19 323.5907  0.9958  0.0042 0 0.9686  0.0314 0 0.1605  0.1119 07276  2313.7
20 345.6742 09168  0.0832 0 09111 0.0889 0 03603 0.0095  0.6302  2827.6
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