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Abstract: With the deepning of electricity market system, un-
der the environment of power market, the purchase and sale of elec-
tricity as the core business of the electricity retailer will determine
its main operating costs and core competitiveness. A united optimi-
zation strategy for the purchase and sale of electricity by electricity
retailers is proposed. On the electricity purchase side, it considers
the combination of medium and long-term market and spot market
electricity purchases and interruptible load call of users.The elec-
tricity sale side combines the user’s electricity utility, decision of
the price of retail packages, and the use of CVaR to measure the
risk, to achieve the goal of maximizing profit and minimizing risk for
electricity sales companies. It is proved through calculation exam-
ples that the proposed joint optimization model can effectively in-
crease the purchase and sale revenue of electricity retailers. It pro-
vides reference for the electricity retailers’ decision-making.
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Fig.2 Spot market electricity price scenarios
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Fig. 1 Total load forecast of retail companies
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Table 1 Decision and profitability of retail electricity companies under different risk preference factors

o Bl BTN PRI R AT R G I BHEH SRR
E MWh MWh MWh (- BE) /13570 ES
0.1 1369 435.96 125 668.30 85 200 30 [37.10,45.30,52.60] 166 870.18
0.5 1345856.26 114 476.43 96 400 30 [37.05,45.40,52.55] 66 845.66
1.0 1309 576.54 106 247.38 104 600 25 [37.10,45.40,52,50] 14 945.19
5.0 1282879.45 103 164.33 107 800 10 [36.85,45.55,52.60] 275.94
10.0 1281 157.55 103 017.57 108 000 0 [37.10,45.55,52.35] 4.99
20.0 1281 157.55 103 017.57 108 000 0 [37.10,45.55,52.35] 4.99
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Table 2 Optimization results under different optimization

scenarios
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Fig. 4 Optimization results under different optimization
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