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Power System Fault Diagnosis Based on ES-PN Model

HUANG Jun' , TIAN Li' , ZHOU Ming-long" , WANG Jing'
(1. School of Electrical Engineering, Anhui Polytechnic University, Anhui Wuhu 241000, China;
2. Department of Electrical Engineering, Anhui Technical College of Mechanical and
Electrical Engineering, Anhui Wuhu 241000, China)

Abstract; A power system fault diagnosis method based on Petri net theory and expert system is presented,
the method based on outgoing line diagnosis model and fault equipment detection, fault equipments and their
protection relevance are elaborated in detail, the topological adaptability of the model is increased through the
analysis of directivity, regional and relevance of the protection, therefore, this method overcomes the shortcoming
that expert system is difficult to be described by mathematical method, increases speculative ability of Petri net on
this problem and uses Petri net to set up mathematical model to boost fault diagnosis speed. The diagnosis results
show that this method can greatly reduce response time and can better fit for the change of electrical power net
configurations than previous method.

Key words :fault diagnosis;expert system ; Petri net;outgoing line diagnosis model
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Estimate and Evaluation on VaR of China Stock
Indices Portfolio Based on t Copula

LI Bao-liang

(School of Economics and Finance, Huaqiao University, Fujian Quanzhou 362320, China)

Abstract ; The assumption of traditional joint normal distribution can not describe tail dependence condition of
finance market, which cause low estimation on VaR. This paper uses t Copula to overcome this problem and to test
95 percent and 99 percent of VaR of equal weight investment portfolio of the composition of Shanghai stock indices
and Shenzhen stock indices and the results show that the performance of VaR based on t Copula Model is better
than traditional variance-covariance analysis method, historic simulation method, Monte Carlo simulation method
and estimation method of correlative coefficient model based on dynamic condition

Key words : value at risk ;tail dependence ;copula
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