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Coordinated Transaction Scheduling
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Research questions:
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Regional Proxy Price
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>

Hedging Behavior
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Explanations:
* Some participants accept a negative price to trade
power inter-regional.
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;. —> « Define hedger and arbitrager. Hedger have day-ahead
© % 1om ——- positions, and CTS only clears in the real-time market.
= * Understand the impact of hedging behavior on the CTS

o0 o operation efficiency.
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Reflect area shadow price regarding LMP orices in real-time settlement

‘ _____ ? . . : . * Social welfare
Our way: S —— R 1  Clearing amount increases, possibly resulting in
* Find a scalar function: Proxy Price = f(LMP) i 3 (2 >/1<£ » greater social welfare * Forecast-error robustness
* Astatic function about distributions on node i O 4 Supply function bidding and game formulation: Let the linear bidding function as ¢ = C;(P)
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