000 0O, tushu007.com
<«<O000000000O00ognogss

gobooo

i0<<0Ob0booOboooogooooboo>>
1300 ISBNLI O [0 9787030328557

1000 ISBNUI U 1J 7030328558

0oooo2012-2

goboobobooodd
gooboooboodoga

000229

guooobobbogooooopbrbbbggoooobbbgooooon

00000000 http://www.tushu007.com

Page 1



000 0O, tushu007.com
<«<O000000000O00ognogss

goon

gobbobbbuodggooobbbbbuoooogobbobbboooooobobbobboooog
goboboodd
ooooooobobobobob@oo)yoboboobooboooooooboboboboo
gobbobbbuoogooobbobbuoooogobobobboooooobobobboougg
gobboobbbuodgoguobobobbuodoodobobobobooooooobobboougya
goboboobbodgoooobobbtbooooooobobbbooouobbouooooonon
gobboobbboogogobbobbidoodobobobboooooobobobbooga
gobbobobbodooooboboobbodoooooboobbooooooobobobbooaa
gobbobobbodooooboboobbodoooooboobbooooooobobobbooaa
OoodboboobooboboobooboboobooboboobogoNshoobooobbom
gobobobbooooooboobo
goboboobobbuoooooobboobbtodoodobobobbooooooobbobbbouoog
goboboobobbbodooooobbobobbooooouobobbobbboooo

Page 2



000 0O, tushu007.com
<O0000000o0ooognoss

good

Foreword

Preface

List of Notation

Chapter 1 Electricity Markets and Preliminaries of
Mathematics

1.1 Electricity Market

1.1.1 Deregulation and reformation of power industry

1.1.2 Competitive structure of electricity market

1.1.3 Concerned issues in electricity market

1.2 Conditional Value-at-Risk (CVaR)

1.2.1 CVaR concept

1.2.2 CVaR calculation

1.3 Semismooth Function and Nonlinear Complementarity Problem
1.3.1 Clarke generalized Jacobian

1.3.2 Semismooth function

1.3.3 Nonlinear complementarity problem (NCP)

1.3.4 A reformulated system of equations for general nonlinear
optimization

1.4 Semismooth Newton Method for Nonsmooth Equations
1.4.1 Local semismooth Newton method

1.4.2 Global semismooth Newton method

1.5 Smoothing Newton Method for Nonsmooth Equations
1.5.1 Smoothing technology

1.5.2 Smoothing Newton method

1.6 Notes and Comments

Chapter 2 Available Transfer Capability on Market Environment
2.1 Available rlyansfer Capability (ATC)

2.2 Semismooth Newton Method for ATC Calculation

2.2.1 New ATC model

2.2.2 Smoothing Newton method

2.2.3 Smoothing decoupled Newton algorithm

2.3 Contract-Based ATC Region (ATCR)

2.3.1 ATCR model with single-contract

2.3.2 ATCR model with multi-contracts

2.3.3 Quadratic approximation for ATCR boundary

2.3.4 Approach and visualization of ATCR

2.4 Numerical Examples

2.4.1 Examples for ATC calculation

2.4.2 Examples for ATCR calculation

2.5 Notes and Comments

Chapter 3 Optimal Power Flow Based on Newton-type Methods
3.1 Optimal Power Flow (OPF)

3.2 Decoupled Optimal Power Flow Approach

3.2.1 Reformations of KKT systems

3.2.2 Convergent analysis for decoupled OPF

Page 3



000 0O, tushu007.com
<«<O000000000O00ognogss

3.3 Semismooth Newton Method for Solving OPF

3.3.1 Reformulated system of equations

3.3.2 Semismooth Newton methods

3.3.3 Decoupled semismooth Newton method

3.4 Solution Method for OPF with Transient Stability
Constraints

3.4.1 OTS model

3,4.2 An SIP reformulation of OTS model

3.4.3 Smoothing quasi-Newton algorithm

3.4.4 Iterative algorithm with active-set strategy

3.5 NumericalExamples

3.5.1 OPF examples

3.5.2 OTS examples

3.6 Notes and Comments

Chapter 4 Economic Operation of Electricity Market Under CVaR
Management

4.1 Portfolio Optimization Based on CVaR

4.1.1 Typical portfolio optimization models

4.1.2 Smoothing SQP algorithm

4.1.3 Global convergence

4.2 Worst-case CVaR (WCVaR) Based Scenario Planning in Electricity
Markets

4.2.1 WCVaR concept and some distributions of partial message
4.2.2 Robust portfolio optimization models with WCVaR

4.2.3 Examples for robust models with WCVaR

4.2.4 Allocation of generation asset

4.3 a-Superguantile Risk-Based Security-Constrained Economic
Operation

4.3.1 Mathematical description of security under uncertain
environment

4.3.2 a-superquantile-based security constraint of system
operation

00

Chapter 5 Dynamic Equilibrium Analysis of Electricity Market
Chapter 6 Chaos Control of Electricity Market

Bibliography

Page 4



000 0O, tushu007.com
<«<O000000000O00ognogss

goon

gobboooboupbDFODODDODOOOO0O0O0OO0OOOODOOO

0000000 :http://www.tushu007.com

Page 5



