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Division and decomposition of annual future hydroelectric quantity in power market
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Abstract: For the purpose of making full use of the risk-shelter and price-stabilization function which future contract has made in
power market, a new dividing and decomposition model for future hydroelectric quantity in two-level electricity market is proposed.
Considering the uncertainty of electric generatidn and nonuniformity among months, fhe annual future electric quantity division and
decomposition model is established based on the sequential feature of electric quantity with detailed algorithm, which provides a
feasible method and enlightenment for the future contract dividing and decomposition. In the example, the calculation procedures and
results are given with explanation of internal mechanism to the result. The reasonability and rationality of the model is proved by
applications in scientific research project.
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Tab.1 Preliminary result of future electric quantity decomposition(Unit: billion-kilowatt hours)
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R 489 497 1021 7.04 891 241 241 241 241 81 2.41 4.1 95% 1.79%
Je1 039 039 08l 056 071 019 019 019 0.19 064 019 0.34 95%  4.80%
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ZER Ik 287 292 603 416 524 142 142 143 142 479 141 2.58 95% 1.82%
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R 034 035 071 049 062 017 017 017 017 057 017 0.3 95% 1.20%
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Fig.1 Percentage of annual future electricity in;typical years’ total production of each power station
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