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Abstract- 

Simulation can be defined as a numerical technique for conducting experiments
on a digital computer, which involves certain types of mathematical and logical
models that describe the behaviour of a system over extended periods of real time.
Simulation is, in a wide sense, a technique for performing sampling experiments
on a model of the system. Stochastic simulation implies experimenting with the
model over time including sampling stochastic variates from probability
distributions. This paper describes the main concepts of the application of
Stochastic Simulation and Monte Carlo methods to the analysis of the operation
of electric energy systems, in particular to hydro-thermal generating systems.
These techniques can take into account virtually all contingencies inherent in the
operation of the system. Also, the operating policies that have an important effect
on the performance of these systems can be realistically represented. &copy; 1994
Sociedad Espa&ntilde;ola de Estad&iacute;stica e Investigaci&oacute;n
Operativa.

Index Terms- Stochastic Simulation Monte Carlo Hydro-Thermal Systems

Due to copyright restriction we cannot distribute this content on the web. However,
clicking on the next link, authors will be able to distribute to you the full version of the
paper:
Request full paper to the authors

If you institution has a electronic subscription to TOP, you can download the paper
from the journal website:
Access to the Journal website

Citation:
Román, J.; Allan, R.N. "Stochastic simulation and Monte Carlo methods applied to the
assessment of hydro-thermal generating system operation", TOP, vol.2, no.1, pp.1-23,
June, 1994.

https://intranet.iit.comillas.edu/publicacion/mostrar_publicacion_revista.php.en?id=1182
http://dx.doi.org/10.1007/BF02574758

