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Coordination of bidding strategies for two kinds of interruptible load

reserve markets on demand side

LUO Yun-hu, XING Li-dong, WANG Qin, LIU Hai-chun, WENG Xiao-guang
(College of Automation Engineering, Nanjing University of Aeronautics & Astronautics, Nanjing 210016, China)

Abstract: Interruptible load (IL) market can be classified into two kinds of IL. markets according to customer participating fash-
ion, namely interruptible load with low price (ILL) market and interruptible load with high compensation (ILH) market. Coordi-
nation of bidding strategies in ILL market and ILH market have been ignored and isolated till now. The benefits in ILL market and
ILH market are the same and belong to risky benefit. In order to maximize the sum of risk benefit in ILL market and ILH market,
customers should coordinate their bidding strategy in ILL market and ILH market according to the interruption cost curve. A math-
ematical model on the optimization of bidding strategies in ILL market and ILH market was proposed from the viewpoint of risk

management and was solved by the sensitivity method on the basis of optimization bidding strategy of individual IL market. Simu-

lation results are presented to validate this method.
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Table 1  Bidding parameters in ILL market for other customers
T SR S5 G o TECS 5
P Fmoww o ROTREE AL
2 0 40 [0.0025,0.003 5]
3 0 40 [0.0045, 0.0055]
4 0 60 [0.006 5, 0.007 5]
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Table 2 Bidding parameters in ILH market for other customers
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P Spmww oy TEOOREE B
2 0 40 (3, 5]
3 0 45 [5, 7]
4 0 60 [7, 9]
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Table 3 Fault scenarios
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1 0.100 50 3
2 0.015 100 5
3 0.005 150 7
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Fig.2  Optimal bidding strategy in ILH market with respect to
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2 0.003 2.2275 0.950 1.5325
3 0.004 2.4478 2.950 2.1997
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