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FEG3222 Elmarknadsanalys,
doktorandkurs 10,0 hp

Electricity Market Analysis, Graduate Course

Faststallande

Betygsskala
G

Utbildningsniva

Forskarniva

Sarskild behorighet

The course is intended for Ph.D. students in electric power systems, but can also be interest-
ing for students from other fields of electrical engineering.

Undervisningssprak

Undervisningssprak anges i kurstillfallesinformationen i kurs- och programkatalogen.

Larandemal
After the course, the student should be able to

« describe the principles of how an electricity market can be organised,

« describe treatment of flexible load
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« describe methods to handle congestion in power markets,
« describe methods for analyzing prices in markets with limited competition,
« describe basic methods for financial risk management in power markets,

» describe methods to handle externalities, such as environmental problems, in electricity
markets,

« perform calculations of pricing in small systems with one of the above characteristics.

» analyze pricing in larger power systems with combinations of several of the above named
characteristics.

« apply methods for analyzing the trade off between low prices and reliability in larger power
systems,

« formulate market simulation problems with mathematical expressions,
« analyze investment dynamics in electricity markets,

« reflect on possible ways to design electricity markets.

Kursinnehall

Electricity pricing, congestion management, hydro power, market power, environmental
issues, regulation market, financial derivatives, transmission tariffs, role of the TSO, capacity
investments, investment dynamics.

Kursupplagg

Lectures, home assignments, 5 h exam, project assignments.

Kurslitteratur
L. Soder “Electricity Market Analysis”.

Examination

Examinator beslutar, baserat pa rekommendation fran KTH:s handliaggare av stod till stu-
denter med funktionsnedsattning, om eventuell anpassad examination for studenter med
dokumenterad, varaktig funktionsnedsattning.

Examinator far medge annan examinationsform vid omexamination av enstaka studenter.
Nar kurs inte langre ges har student mojlighet att examineras under ytterligare tva lasar.

The project assignments are chosen by students in agreement with their supervisors and the
examiner of the course.

Ovriga krav for slutbetyg
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» Approved home assignments.
» Passed the exam.

» Approved project assignments.

Etiskt forhallningssatt

« Vid grupparbete har alla i gruppen ansvar for gruppens arbete.

« Vid examination ska varje student arligt redovisa hjalp som erhallits och kallor som
anvants.

« Vid muntlig examination ska varje student kunna redogora for hela uppgiften och hela
losningen.
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