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Risk assessment method for the day-ahead power purchase plan under the uncertain conditions
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Abstract: With the deepening and carrying out of power market structural reform, the uncertain risks to the grid utility in the
marketing environment become more and more outstanding. The risk assessment for the day ahead power purchase plan is especially
important to increase power enterprise profit with the electric network operating safety in the same time. Based on the probabilistic
load forecasting result, a risk assessment method for the power purchase plan under uncertain conditions is put forward. By
pre-estimating or simulating the fluctuation of the electricity price in the real-time markqt, the method analyzes and evaluates the risk
of power-purchasing plan in global and local perspectives, and then several feasible powér purchase plans can be sorted and screened
in the sense of risk. With the standard system data, the availability and practicability ‘of the proposed method are verified. The
proposed method completely reveals the economy, risk and adaptability to uncertain conditions of the established power purchase
plan, and provides a new feasible solution for the risk assessment of day-ahead power purchase plan.
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Fig.1 Scheme of the risk assessment method for the power

purchase plan under the uncertain conditions
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Fig.2 Relationship of average cost and ﬂup in up-regulation
electricity market
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Tab.1 Variance of load deviation
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1 3.3071 9 2. 8787 17 3.2910

2 3. 5268 10 2.9774 18 2.1966

3 2. 8133 11 3.1780 19 2.7219

4 2. 8886 12 3.1780 20 2.6167

5 3.3310 13 3.1780 21 2. 0405

6 3.3310 14 2.9774 22 1.7081

7 2. 8886 15 2. 4971 23 2.4971

8 3.1476 16 2.4971 24 2. 7364
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