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. generation company (GenCo)

. conditional value at risk (CVaR)
. value at risk (VaR)

. bertrand competition

cournot competition

. supply function equilibrium (SFE)
agent based models

. oligopolistic power market
locational marginal pricing

. independent system operator (ISO)
. Agent

. price-power

. marginal production cost

. bid

. price cap

. best identified bid price

. epsilon-greedy

. average value-at-risk

. tail value-at-risk

. monotonicity

. translation invariance

. positive homogeneity

. subadditivity

. historical simulation
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25. pay as bid
26. uniform
27. actor-critic
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