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Thispaperproposesanewmethodologytoincludefinancialrisk

managementin the framework of two－Stage StOChastic

programmingforenergyplanningunderuncertaintiesindemand

rice．A deterministic mixed　●　tlntegerllnear 

two－StaeStOChastic 

toaccount　random 

programmingformulationisextendedto

programming modelin order to takein

parameters that have discrete and finite probabilistic

distributions．This was applied to a case study focusing on



planningthecapacitysupplytomeettheprojectedelectricity

demand forthe fleetof electricitygenerationstationsowned

andoperatedbyOntarioPowerGeneration（OPG）．heobjective 

eproposedmathematicalmodelistominimiecostsubject 
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COnSideringtheintegrationofnewtechnolog“esthathelp 

achievestrictercarbonreductionrequireme　s． 
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本文提出了一種新的方法・包括財務風険管理下勺富来和燃料償格的 

不確定性雨階段随機規劃絶滅親睦架o　個　定性的混合整数線性∴－ 

規恨剤　ィ，以便考慮到具有　月和布阪神率分怖的随機参穀雨階 

段随機規劃模型。這是通用於個案研究側重く規劃能力供慮，以満足 

封擁石和経営的安大略電力公司（OPG）発電蛙舶陳預計電力富来o 

所提出的数学模型的目標是最大限度地降イ＿戎本受環境限制。該案例 

研究只考慮現有的技術，並考慮新的　術，常助貴現吏巌格的破滅排 

需求的整合研究o　　　　O 
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草字：

1．capacity容量

2．environmental環境

3．mixedintegerlinear programming formulation

混合整数規劃

4．progranming model編程模型

5．random parameters随機参数

6．probabilistic distributions概率分備

7．projected electricity預計電力

8，generation stations発電虻

9．constraints限制

10．minimize　最小化

匂型分析：

1．A deterministic mixedintegerlinear programmlng

formulationis extended to a two－Stage StOChastic



programning modelin order to takeinto account random

parameters that have discrete and finite probabilistic／
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