33 19 Vol 33 Na 19
2005 10 1 RELAY Oct. 1, 2005 45

( , 200433 )
. ™73; F123 9 A . 1003-4897 (2005) 19-0045-05
0
1998 “ , g max[ p(a) q-8q]
TR(a) =p(q)q, MR
_O0TR _ .
(g = aq =p(q) +p' (a)q
MR(q) =B, MR’ (q)
<0
Al: MR’ (g) <0
qI'[w(r)i\/lR(q) =+, qHli;rgcl\/lR(oD <0
Al , (
) q@) =MR ' @) (
a(- ) :
P(-) ), q@) =MR "' @) <
, 0, 0 mTe)
p(a) 0 ., T ®) =

TRMR '®)) -6MR ' @),

O qe) <o ﬁ%ﬁﬂ=:-d@)>a

6

,q®) =MR!

. ©) 0
n , q'0) =MR®)



46

A2:2q "' (p) +q ""(p) q<0

N ( ),
eiCI(
, ).
0,
i
a b [
f; [aiyb]_’R+ ei )
Fi [a,b]-[01] fi(-)
A3: , f
©) :jI_ij@j)
A4: u=t-0,qg, g
[0, +o0) [
f i
2
21
(2]
M yerson (1979)
0,
(q@), t0))
>a6)
q@) p(q®))
P(U):
P(U) :q(-).m-a)),(tv(-)J[TR(q_e)) )
Di0)110) @ (1)
:g20 g@) < ;ﬁq@)

J(n@) -8,g0))f, 0 )® =0 Vi
N, VO, [a,h] (2)

Vi NV, [a,b], Vz
[a,b]

c:)[i(fa@) -8.g0))f. 0.)® =
GJ?(E@-MZ) -80.g@.,,2))f,0.)® (3)

Bayesian - Nash el

22
Qi(z) =

Jqﬁqlﬁqﬁgﬁd
T (3) = Jt @.2)f,.0.)8

i T. (2) 'Qi(Z)ei (3)

u®)=T16) - Qi(ei)ei 2 T,(z) - Qi(Z)ei

(4)
u @) (4)
U, @) :L’ngX{Ti(Z) 'Qi(Z)ei}v z D,
(5)

(4)
U(z)2T0) -00)2z=2T,0) -Q 608, -
Q) (z-0)=2u0)) -Q6,)(z-6)) (6)
z 6, )
U®)=2U(z) -Q(z) 0 -2) (7)
(6) (7),Uu;@)=2U,0) 'Qi(ei) (7 -6;) -
Qi(z) 0 -2) <[Qi (7) 'Qi@i)](z -8,)=20
Q@) (5)
(6), d=7-0,
'Qi@i)6S Ui@i +5) 'Ui@i)S 'Qi@i +5)6

U (b) - U,@) =- ;st)dscui@i) =
;Qi(s)ds +U, (b) (8)
(8),
1 (g 1)
Q! Ul(h)
(4),



47

T6) =u,0) +Qi(ei)ei = IQi(S)dS +
Q00 +T(b) -Q(b)h
1
u ®;)
Ui(B)=0, T (b)-Q(b)h=0

JTi(s)f(s)ds - IIQi(S)dei@i)@i .

[Qi@»eifi@i)dai +U, (b)

IIQi(s)dsfi@i)@i _

Jb:jQi (s)fi@®)d.ds = _iQi (s)F (s) ds

Jrs)fs)ds = J‘[e +f§))Q@i)1-
f@)d®, = Jpl(el)qe)f@)@(

)

+ Ui (h)

_g ,F6)
(pi(ei)=9i fi(ei)

GJ’[TR(E@)) - D9.0)g0)110) B +

DU (b) (9)
Q 6) (10
U((b)=0 (R)

g@)=0
q@) < Zq )

0, 0) : 6

(10)
(11)

B, 0)]

F.6.)
T3 110)d, -

I}aidFi@i) =b

= j‘fpi@i)fi@)@i -

Ieifi €)d, +0,F @i)|2‘i -

@) _d

0(9)_F@) dxlnFi(ei).
F () (reverse hazard rate)
® 0) :ei+0'-é-)
A5 ( ). (- ) 86
f@) = 0
6 ©, @) = 0
TR(36)) - 29, 0)q6)
L agrange

L(q®). q®)A @)) = TR(q@)) -

D9.0)g6) + DN, 0)g0) +pu(gl)
D>a@)), A,@) u (10)
(11) L agrange
Kuhn - Tucker

oL (g a,A _

L(qu_;) =0&MR(q0)) # =0

AL (g g\,

L(qa—z) =0=-9,0,) A, 0) -y =0

A@®)g@) =0A,0)20 qg®)=20

b(a@) - 2al)) =0u =0 gb) <
>a )
@) >0, A @) =0
w>0 g@) =>g6)
(11),

i ¢, 0) :rmej(ej)y

q@) >0, 0)) :rjn”wj(ej) (12)
M :MLNpi(Bi)a
(11)
q@)
MR(q6)) =Mi® €, ,g®) =MR"* [mip,
0] (13)
9, 0)
i 1
t
t@) =q0)8, +Jq(z.9.i)dz (14)
2: (12), (13) (14)

[61]



48

% ©.) =ap{z Viz i9,0)< 16) MR @.€))
0,0)} i 0., q@) MR '@, 0"))
(12) MR '@ €)) ..
/)0
: (1 MR’l((piﬁl)))
a(z,e»i) ifZ<Yi(e-i) & (el,ez) (93194, ,eN)
Q(Z,e-i) .
0 ifz>y @)
Jq(z.e,i)dz =
‘Y'@.i)_ 3
J_ Q(Z.e.i)dz if ei <yi®-i)
0 if ei>yi@-i)
¢, @) 6,
@),
vl ) _ -
J Q(Z,e-l)dz = [yl(el) 'ei]q(zi(e)y TS@,qW,eW) = fp(s)ds_ qwew
e-i) N [8], Qv ,qW
(13), q@) i , 0. .
C_I(yi(e-i)xe-i)s a(ﬁ.@),e.)ﬁa@) (15) N :61, d = p'1@1)
¢ .
t0) =
[yi(e-i) 'ei]a(zi@):e-i)+a(e)ei if Qi@) =a(9) , ’
0 if q®)=0 100%
ei M@-i) MC_l(Bl) 0,
) _ €. 6).8-) (13) . Mire, 6,) :ML”[eﬁ?gi))l o
IR T ©
€. 0).8.) o (1) PIMC O], o'
a®) 51 @) >MC’ @) > ql)
23 (1l
©; =,
®0,) 6
6t 62
qg®) =MR*!

#i

[(pl@l)] y, ©.) :ma)ej:ez,



49

Econamic Studies, 2001, 67:413-438
[6] Rileyd G, SanuelonW FE Optimal Auctions[ J]. Ameri-

[1] Bulow J, Robertsd The Smple Econanics of Optimal can Economic Review, 1981, 71: 381-3-92
Auctions[ J]. Joumal of Political Econamy, 1989, 97 [7] Milgom PR, Weber R 1 A Theory of Auctions and Gom-
(5) : 1060-1090Q petitive Bidding[ J]. Econametrica, 1981, 50: 1089-1122
[2] Myeron R Incentive Campatibility and the Bargaining [8] HansnR Auctionswith EndogenousQuantity[ J]. RAND
Problen[J]. Econametrica, 1979, 47: 61-73 Journal of Econamics 1988, 29: 44-58
[3] MyeronR Optmal AuctionDesign[J]. M athematicsof
Operations Research, 1981, 6: 58-73 : 2005-01-10; :  2005-03-31
[4] LaffontdJ, Timled Auctioning Incentive Contracts] J]. :
Journal of Political Econamics, 1987, 95: 921-937. (1974 -), ,
[5] Maskin E, Rileyd Asmmetric Auctions[J]. Review of Etmail: entongh@eyou cam

An optmum auction model n the bilateralim onopolized power markets

HU En-tong
(China Center for Econamic Studies, Fudan University, Shanghai 200433, China)

Abstract: Asa reqlt of the generation and the transnission of power is separated and the price isfomed at a competitive market, a
bilateral-monopolized market gopears To compare the efficiency with the totally monopolized original mode, thispaper constructs a bi-
lateral-monapoly auction model and analyzes the expected utility and ocial welfare level brought to the power transnission company, the
power generator and the powver conaumer. It sproved that the social welfare and efficiency is improved, but isnot optimun It indi-
cates that themarket-based reform should be insisted on, but the bilateral monopoly at present is not still aoptimum mode and needs
break the monopoly and strengthen the campetition further in the power generating and purchasing

Key words  bilateralimonopoly;  auction; power markets  optimization
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Study and realization of zero-sequence distr ibuted parameter live Ine
measuranent of transn ission Ineswith mutual nductance

@QJO Jian-quan’, QJO Jian-xin’, HU Zhi-jian®, ZHAN Feng’, HU Nind'
(1 Xingtai Pover Campany, Xingtai 054001, China, 2 Xingtai County Pover Campany, Xingtai 054001, Ching
3 Deparment of Electrical Engineering, W uhan 430072, Ching; 4 Yueyang Power Campany, Yueyang 414001, China)

Abstract: Both the zero-sequence lumped paraneters and the distributed paranetersof the trangnission line sare needed for electrical
engineering Zero-sequence paraneter measurement under operation can reduce the number of paver cut and can meet the need of live
line paraneter measurenent Through synchronousmeasuring the wltage and current on the ends of the lines using GPS, this paper
calculates the lumped paraneters, then gets the distributed paraneters considering the length of line and the length of the section with
mutual inductance The conversion fomulae betveen the distributed paraneter model and the lumped paraneter model of transgnission
line are given, based on which, thispaper brings foward amethod of zer-sequence distributed paranetersmeasurement under opera-
tion And smulating tests are carried out © test thismethod

Key words  GPS synchronous tming  trangnission lineswith mutual inductance;,  zero-segquence paraneter;, measuranent under
operation;  distributed paraneter



