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Abstract: Due to the uncertainties in new energy power generation (such as wind power) and load,
conditional risk theory was introduced to construct a security dispatch model of power systems. In order b HLP L A R R AR

to quantify the security risk of power system operation, the conditional value-at-risk (CVaR) of power
system security was proposed and used as a security constraint in the model to replace the security b AT

constraint in an ordinary model. The integration function with probability density of random variable is

- . ) i : ke
difficult to solve, so CVaR of power system security were transformed and discretized. The analytic : iiﬁ £
method and Monte Carlo simulation were combined to resolve the security dispatch model with b BN
conditional risk constrain. An example system with new energy power generation was used in the | A

simulation. Results show that under different CVaRs of power system security and different confidence =i

levels, the proposed model can achieve optimal dispatching results that emphasize on security or T
ubMe
economy.
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