$F49%5 24
2021412 A 16 H

@ HEAEY B EHR

Power System Protection and Control

Vol.49 No.24
Dec. 16, 2021

DOI: 10.19783/j.cnki.pspc.210190

ETZSH AR EEST S BN

FRE, & 4, B, KE¥FL, K 4H, Fl

(MR EER A ZAEHBARKAREERRE (ERKRFEALIAFR), TE 400044)

. FEE RSB E RIS, RT3 75 B 1 BURLE DUR B AR A R O R T2 2800
RIERE, $RHEEBESRT S M I TR DA AR S HO @ SR B, IR 2 S HOR RS AT
ST S BN ST AT I, ATPUR SRR S A S RS O R, AT AR AL R () 4t
AN AEAE 5. T IEEE30 75 A1 IEEEL18 5 S RGN E AT, WAl T AR VLMK 5o Bt & it 5
e R

KR BFIADEST A ARFIARE: T BREE 2S00k

Time-continuous locational marginal price based on multi-parametric programming theory
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Abstract: With the increasing penetration of renewable energy, a pricing method with higher granularity is needed to
reflect time-varying market supply and demand. Based on multi-parametric programming theory, this paper proposes a
time-continuous locational marginal price (time-continuous LMP) calculating method. The proposed method builds the
economic dispatching model with time as the planning parameter, and deduces the analytical expression between LMP
and time based on multi-parametric programming theory. In this way the continuous mapping relationship between LMP
and time can be obtained directly. This can provide the market with time-continuous price signals. Simulation results
based on IEEE30-bus and IEEE118-bus systems demonstrate the reasonableness and effectiveness of the proposed
method.
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Fig. 1 Schematic diagram of current market clearing

model of discrete dispatch
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Fig. 2 Diagram of mapping relations between
time-continuous load and LMP
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Fig. 3 Schematic diagram of the load curves of
each node in power system
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wind unit in Casel
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wind unit in Case2
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