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ABSTRACT The increasing penetration rates of wind power in power systems bring challenges to the
dynamic economic dispatching. This paper proposes a Robust Stochastic Optimization (RSO) model to
handle the uncertainty of wind power in dynamic economic dispatch. Based on the event-wise ambiguity
set and event-wise recourse adaptation, the RSO model has generality and enables the ambiguity set to
be constructed irrelatively to the specific problem. Furthermore, by introducing the detail-variables, the
adjustment of event-wise ambiguity set of the RSO model can reduce the conservativeness. To the dynamic
economic dispatch problem, simulations studies on the IEEE 118-bus system and IEEE 300-bus system
verify that 1) RSO model is flexible and adjustable; 2) RSO model has excellent performance under different
penetration rates of wind power; 3) Compared with the results of Robust Optimization (RO) and Stochastic
Optimization (SO), RSO model can balance the economy and robustness effectively; 4) The RSO model has
better performance in dealing with the small sample volume of wind power data.

INDEX TERMS Optimization methods, power generation dispatch, wind power generation.
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W Set of wind power unit 1?5 /Rf Cllmblflg / Landslide rate of thel.rmal units
L Setof line P} [P} Real wind power / Forecasted wind power
R Set of all real numbers output at bus i
[ST Setof Random scenario Ai /P? Real / Based-point thermal output at bus i

PL Demand of load

B. DETERMINISTIC VARIABLES/ PARAMETERS P /P}nin Upper / Lower limits of generator power of
T Total number of scheduling periods thermal unit i
m; Reactance of line / —ri/Fi Upper/Lower spinning reserve capacity of
Pjine /P8 /PL Line/'C}enerator/ngd power .matrix thermal unit i
B Admittance coefficient matrix on ) off Uni d shutd ables. bi
L Connection matrix of the branch nodes of 8it/8is nit start-up and shutdown variables, binary,

the system 1 for on, O for off

Cr/Cp Start-up and shutdown costs of thermal a/b/c Coefficient of generation unit cost function

power units
C. UNCERTAINTY VARIABLES
The associate editor coordinating the review of this manuscript and w A discrete random scenario in [S]

approving it for publication was Xiaodong Liang . v Wind power forecasting error

VOLUME 7, 2019 This work is licensed under a Creative Commons Attribution 4.0 License. For more information, see http://creativecommons.org/licenses/by/4.0/ 147453


https://orcid.org/0000-0003-0269-3034
https://orcid.org/0000-0002-4383-3892
https://orcid.org/0000-0001-8887-7592
https://orcid.org/0000-0002-9689-3442
https://orcid.org/0000-0002-8089-5419

IEEE Access

X. Su et al.: Research on Robust Stochastic Dynamic Economic Dispatch Model

I. INTRODUCTION

Developing and utilizing renewable energy is the inevitable
trend of developing energy-saving, emission reduction, and
low carbon environmental protection. As an important renew-
able energy, wind power is particularly concerned due to
renewability, low-consumption, and non-pollution. With the
large-scale grid-connected wind power, the uncertainty of
wind power output brings significant challenges to the
optimal dispatch of power system [1].

In a power system, many decisions are ‘wait-and-see’.
The uncertain variables representing ‘wait-and-see’ decisions
depend on the portion of the real data that reveals itself before
the moment when the decision is made. As one of the main
uncertainties in power system, wind power is one of the main
‘wait-and-see’ decisions. For reducing the impact of wind
power dispatch in the power system, Stochastic Optimiza-
tion (SO) [2], [3] and Robust Optimization (RO) [4], [5]
are reported to tackle the uncertainty of wind power of the
optimal dispatch problem in power system.

The characteristic of SO is to generate a large number
of discrete samples through probability description for cal-
culation and solution. However, it is difficult to obtain an
accurate probability distribution of wind power output in
practice [6], [7]. Moreover, its computing burden increases
heavily with the numbers of samples.

RO assumes that the output range of wind power is in a
given set of uncertainty, which can be polyhedron, ellipsoid,
interval, and others. The goal of RO solution is to find the
worst possible scenario for the system. In most cases, RO may
be over-conservative, but even in the worst case, the solution
obtained is still feasible [8]-[10].

In order to compensate for the deficiencies of RO model
and SO model, DRO model was proposed in [11] and [12].
At present, DRO has been applied to various fields in the
power system optimization problems, such as transmission
expansion planning [13], joint unit dispatching [14], and unit
commitment[15].

A class of hypothesis model of distribution set assumes
that the random variables satisfy a specific distribution form
(such as normal distribution) and their statistical moments
can vary in a certain range. Therefore, the uncertainty of
the distribution can be described by limiting the range of
moments. [16] assumes that wind power forecast error obeys
independent normal distribution. It gives a polyhedral set
describing the uncertainty degree of the mean (first moment)
and variance (second moment), and controls the conservative-
ness of the model by setting conservative coefficients. The
method has good computational efficiency, but the rationality
of its normal distribution hypothesis is difficult to apply in
reality.

Another kind of distribution set gives the first and second
moments of random vectors without presupposing their spe-
cific probability distribution form [17]. In the distribution set,
all joint probability distributions of first and second moments
that satisfy the given conditions are all possible distribu-
tions to characterize the uncertainty of distribution. In [18],
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the integral definitions of the first and second moments
of wind power prediction errors and their corresponding
distribution sets are given, and the dispatching model is
transformed into bilinear matrix inequality problem by math-
ematical deduction. In [19], the data-driven theory is used to
construct ambiguity sets and Column-and-Constraint genera-
tion algorithm is used to solve them. In [15], the Wasserstein
metric is used to construct the ambiguity set, and the dual
theory is used to transform and solve the model. Also, the the-
ory of K-means [20] can be used to construct the ambiguity
set. These theories and models are often effective for specific
problems but lack of generality.

DRO has different decision models and corresponding pro-
cessing methods for different ambiguity sets, which might
cause models and solutions only suitable for specific prob-
lems in power system. In order to find a general model
expression, the RSO model is proposed in [21]. The author
proposed event-wise ambiguity set to construct DRO and
proved that event-wise ambiguity set had a good generality.
The event-wise ambiguity set can describe discrete distri-
bution in distributed robustness, distribution ambiguity set
based on moment information, K-means ambiguity set driven
by data, and Wasserstein ambiguity set.

This paper proposes an RSO model to solve the dynamic
economic dispatch optimization model considering the uncer-
tainty of wind power in the power system. The main contri-
butions of this paper are as follows:

1) Anovel RSO model composed of event-wise ambiguity
set and event-wise recourse adaptations is applied to
the day-ahead dynamic economic dispatch problem
of power system considering the uncertainty of wind
power, which can compensate for the conservativeness
of RO model and the inefficiency of SO model. The
validity of the model is verified by simulation analy-
sis based on IEEE 118-bus system and IEEE 300-bus
system.

2) In order to apply the RSO model to solve the dynamic
economic dispatch problem with uncertain wind power,
we propose to use the Monte Carlo method and scenar-
ios reduction technology to construct affine functions
related to wind power. Besides, we slightly adjust the
ambiguity set of RSO by introducing detail-variables,
which reduced the conservativeness of the adjusted
model. For decision-maker, there are more choices.
At the end of the simulation section, the application
scenarios of different models are presented.

3) Generalized moment information of wind power output
is difficult to obtain accurately. Therefore, the DRO
model based on Wasserstein ambiguity set is often used
to solve the dynamic economic dispatch problem. How-
ever, this method is prone to over-conservative when
the sample volume of wind power data is small. RSO
model makes up for this defect. In addition, the results
of RSO model and DRO model are compared based
on generalized moment information ambiguity set and
Wasserstein ambiguity set. It shows that the difference
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between the RSO model and DRO model using two
ambiguity sets is less than 1% when the sample vol-
ume is 5000. Hence, it is rational that RSO has good
generality and can be used to solve the dynamic eco-
nomic dispatch problem in power system considering
the uncertainty of wind power.

The rest of this paper is organized as follows. In section II,
the DRO model under different ambiguity sets and RSO
models are proposed. In section III, a three-level two-stage
dynamic economic dispatch model with the participation of
wind power is proposed. Section IV presents the reformu-
lation of the proposed RSO model. In section V, numerical
simulation is given to verify the generality and correctness of
RSO model. The conclusion is given in section VI.

Il. SOLVING DYNAMIC ECONOMIC DISPATCH

PROBLEM BASED ON RSO MODEL

The RSO model for solving multi-stage problems introduced
in this section can be extended from the DRO model. The
DRO model for a multi-stage optimization problem is as
follows [22]:

min fO (X’ SO) + IP’I(,rEl)an’P Ep [f (x, E)]
st h(x,£) <0, VEeU) (1

where x is set of decision variables, f (x, &) and h (x, §) are
functions of x, & is set of uncertain parameters, U (I') is
uncertainty set, I' adjusts the scale of uncertainty set, Ep
represents the expectations of functions, P is the ambiguity
set, P (§) represents the set of all probability distributions
on R. When the distribution P (§) of & is known, this model
is SO, when only the uncertainty set U (I") of & is known,
this model is RO. Therefore, DRO has different decision
models and corresponding processing methods for different
ambiguity set P. Different from DRO model, a general model
expression of RSO is as follows:

min fO (Xv gO) + IP’I(IEl)aEXP EP [f (X» ‘E)]

st.hx, & <0, VEecU(D)
fx 8 eAK, I @)
The biggest difference between RSO and DRO is the exis-
tence of dynamic decision constraints f (x, ) € A(x, &),

which means that dynamic decision f (x, &) is a different
affine function for random variables & in each scenario. where
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A is event-wise recourse adaptations expressed as follows:

fx8) =f+) fix§)
ik zeZI 3)
for some fy, fi(x) € A(K)

AK,I) =

where 7 is the information index set. A (K) is an event-wise
static adaptation. The formula is as follows:

x(§) =x"
T =F() “

for some x* € R

AK)={r":

Correspondingly, a mapping F(§) : [S] — K, [S] is the
range of random variables, K is a collection in the partition
of scenarios and K is mutually exclusive and collectively
exhaustive events.

Whether DRO or RSO, the effect of the ambiguity set on
the final solution is very important. The ambiguity set of DRO
with generalized moment information is as follows [23]:

¢, u)~P
Ep[AE +Bu]=b

P e PoRP + R :
PI.w eCl e [p,. 7

P:

)

where PP represents a joint probability distribution of the
random vector § € R appearing in the constraint function
f (x, &) and some detail variables u € RL, P, /pFrepresent
upper/lower bounds of the probability boundary, and the
confidence set C is defined as:

C={¢,w):Ci&+Du =< Kic;} (6)

where /C; represents a proper cone, < means less than or
equal to in cone space. In this model, the highlight is the
introduction of detail-variables u € RE, which can transform
the model into a solvable form.

Different from (5), the Wasserstein ambiguity set of DRO
is as follows (7), as shown at the top of this page, where w
conditionings on the realization of a scenario w € [S], O is
an adjustable parameter representing the radius, § represents
historical empirical data, p(§, §) represents the Euclidean

norm distance between & and &, and ) p,, = 1. Because
welS]
the original RSO model described the problem very vaguely.

Inspired by Wasserstein ambiguity set, the detail variables
u € R’ is introduced in the optimization of the RSO model
in this paper. Hence, the event-wise ambiguity set of RSO
model can be adjusted as follows (8), as shown at the top of
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this page, where u is the expected value of &, the confidence
sets C are defined as:

C={Ew:p+u=&put+u<égl )

Note that detail variables u are auxiliary variables without
any specific meaning in the original RSO model, but in the
dynamic economic dispatch problem, u can represent the
difference between expected and actual wind power output.

Ill. DYNAMIC ECONOMIC DISPATCH MODEL

WITH WIND POWER

A. OBJECTIVE FUNCTION

In the actual power grid, it is necessary to take into account
the minimum sum of day-ahead economic dispatch cost and
adjustment cost under real-time operation. Aiming at this
problem, the objective function is as follows:

T
min Y Y (Crig!" + Cpig")
t=1 ieG

T
+ D> @B+ biP + i)

t=1 ieG

: 8
+ max > Py | min Z(CGUAP,.J)
seS ieG

+ > CWkAP;:,,]
keWW
(10)

The formula (10) is a min-max-min three-level two-stage
optimization problem. The first part of the formula (10)
expresses the total cost of day-ahead economic dispatch,
including the start-up and shutdown costs and operation costs
of conventional units. The second part expresses the total
cost of adjustment of units and devices in real-time dispatch
considering the uncertainties of wind power output.

B. CONSTRAINTS

For the simplicity of the model, the uncertainty of wind power
is expressed as the total wind forecasting error. At the time ¢,
the wind power output can be expressed as:

ED GRS (1n)
keW
The affine policy between wind power output and thermal
units is as follows:
ﬁil = Pf),t — Si,tf)v i€ g
0<d,=<1, i€g
dsii=1 ieg (12)
ieG
where § is the participation factor of the automatic gener-

ation control system in response to the total wind power
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forecasting errors. Besides, it is necessary to satisfy the
reserve capacity constraints of thermal units.

iegG (13)
P, <P™ ieg (14)

it —

—rip < =8V < Tiy,

min
Pi,t

IA

The power balance constraints are as follows:

g w B
DUPLHD P =P (1s)
i i i
The climbing constraints of the unit are as follows:

P ieg (16)

it
P8 iegG (17)

i,t—1

8
Pi,z—l

_ P

it

=< Ry,

< Rp;,

We choose direct current power flow method to do the
calculation, and the constraints are as follows:

Pine = Baius LB~ (P — PF) (18)
- I_)line < Pline < l_)line (19)
1 1 1
Biiag = diag(—, —,...,—), i€l (20)
mp mp m;

IV. MODEL REFORMULATION
It is difficult to solve the RSO model mainly because the
number of functional variables is over that of the ambigu-
ity set in the worst case. Therefore, it usually needs some
relaxation to solve. The dual theory can be used to obtain the
transformation form [21]. Although the transformation is not
strictly valid, [21] has proved that the difference between the
result after transformation and the original result is less than
0.1%. More detailed and relevant discussions can be found
in [21]. Hence, the dual theory method is used to relax the
model.

To simplify the description, C'g is equivalent to

T

start-stop cost Y~ Y- (Crig{" + CDig?f),fo (v, &) is equiva-
t=1ieG
T A A
lentto ) > (ai(Pf?’t)2 + bint +c¢i), L (aTy) is equivalent
t=1ieG ’ ’
T
to operating cost »_ > (a,-(P‘Z,)2 +b,~P‘§:, +¢i), bTAE is

t=1ieG
Cwik AP,‘:)J

equivalentto > , & represents wind power output.

keW
Hence, the objective function includes operating cost and
start-stop cost, which can be described as follows:
min CTg +fp (y, ’g'o) + max Ep [L (aTAy) + TA;]
P(&)eP
¢

min C'g+fy (y, &) + Q. Ep [f (Ay, AE)] (21

i f’,”{"’,, the variables in
the first stage are day-ahead robust decision variables which
do not change with the actual scenario, and the second stage
variables are adjustable variables and uncertain variables.

In this model, y, &, represents P
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The event-wise recourse adaptations are as follows

AK,T) ={f :f (Ay, A&) = fo(Ay) + )_fi(Ay, A§)
i€l
(22)

It means that dynamic decision f is an affine function of the
random variable A& under each scenario K, and 7 is specific
scenarios. Each 7 is generated by a finite number of K.

According to the duality theory, the following theorem is
established. The specific contents and proofs can be seen in
Section 4 of [21].

The expectation of the worst case is

sup Ep [17 (1)G ()7 + hn() | 3)
P)eP

It is equivalent to the optimal value of the following clas-
sical robust optimization problem:

inf y
st.y>a' p+ Z ﬁkT,uk Vp € P,
ke[K]

Ik
€ Ok,

> Pw

WESk

awt Y Bl = WGu(W)z + hi(w)
kel
VzeZ,,welS]

a € RS, B e R:Vk € [K] (24)

k € [K]

y € R,

where k € [K] correspond to different events.
Therefore, the RSO model can be reformulated as follows:

E Ay, A
Pr(rg?gp p[f (Ay, Af)]

= max Ep [L (aTAy) + TA&]
P(§)eP

T G
Py T [Z D (@(AP] ) + BAPE, + ) + TA&}
X , ,
t=1 i=1
inf y
smyzﬁp+zzﬁq vpeP
kel[K]

%k con kelK]

Z Pw
= weeg
T G
a+ Y BIAE =D (@(APS ) + AP, +c)
keK; t=1 i=1
+bTAE VzeZ, wels]
y,a, B eR

(25)

where « and 8 are Lagrange multipliers, i stands for p,, vector.
Besides, the operating cost function is a nonlinear function
and is linearized by using the method in [24]. Divide the

x interval [xmin,xma"] into N segments, and the boundary
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points are xj, x3, ..., Xy, 41 The state variable [ and contin-
uous variable xis introduced into each segment of the linear
function.

N
P‘i,(x) ~ Z(kilxi,t + ki)
i

K= (P4 () = P () / Gy = )
KZ =P, (xf) — klx

1
N S
Xiliy < xip < xipli (26)

In (26), kl.1 is the slope and ki2 is the intercept.

Now the transformation of the dynamic economic dispatch
model is completed, which is mixed-integer linear program-
ming and can be solved using Cplex [25] or Gurobi [26].

V. NUMERICAL SIMULATION

This section presents numerical results of IEEE 118-bus
system and IEEE 300-bus system. All models have been
implemented using MATLAB R2018b, Gurobi 8.1 and
RSOME [27], while the simulation is running on a desk-
top computer with 3.10 GHz processor and 8 GB memory.
In IEEE 118-bus system, wind farms are connected at nodes
20, 21, 30, 32, 65, 86, and 92 with each capacity of 100MW.
In IEEE 300-bus system, wind farms are connected at node
18, 20, 56, 57, 58, 81, 119, 156, 189, 215, and 245 with each
capacity of 100MW. The penetration rates of wind power are
21.2% in IEEE 118-bus system. The penetration rates of wind
p0\1>ver are 19.8% in IEEE 300-bus system. The value of p,,
is <.

g)utput data of wind farm come from a I00MW wind farm
in Nanning, Guangxi, China. For example, for node 18 in
IEEE 118-bus system, Figure 1 shows the output curve of
wind power on typical summer days, the blue line represents
the actual processing curve and the orange line and the grey
line represents the upper and lower bounds of the output inter-
val. Based on this output interval and real output, the Monte
Carlo method and scenario reduction technology [28] are
used to generate scenarios and specific scenarios of wind
power output. The output data of other wind farms also use
this method.

In order to verify the validity and correctness of the pro-
posed model, the simulation will be analyzed from the fol-
lowing four aspects. 1) The effect of sample volume, different
radius parameters and the existence of detail-variables on the
results. 2) The comparison of model solution results under
different wind power penetration rates. 3) The comparison of
calculation results of different models. 4) The comparison of
RSO and DRO model under different ambiguity sets.

A. THE EFFECT OF DIFFERENT RADIUS PARAMETERS AND
THE EXISTENCE OF DETAIL-VARIABLES ON THE
CALCULATION RESULTS OF RSO MODEL

The detail-variables u is introduced in formula (8). Through
the analysis of formula (8), it is seen that the optimal value
will be different for different choices of ¢.
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FIGURE 1. Output curve of 18 nodes wind farm in IEEE 118-bus system.
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FIGURE 2. The change of optimal value under different radius.

TABLE 1. The growth rate of objective function value without introducing
the detail-variables.

Sample %

volume 1 2 3 5 10 20
100 137%  1.81% 194%  3.13% 436%  7.34%
500 125%  1.62%  1.74%  2.12%  3.76%  4.87%
1000 121%  1.53%  1.74%  2.12%  3.55%  4.59%
2000 121%  153% 1.73%  2.11%  3.52%  4.54%

We run 100, 500, 1000, 2000 and 5000 sample volume
generated by Monte Carlo method and compare their perfor-
mance: (with the participation of detail-variables u)

As shown in Figure 2, with the increase of the value of ¢,
the optimal value of RSO model is also increasing. This is
because with the increase of ¥, the uncertainties increase.
In order to maintain the stable operation of the power system,
more spare capacity of thermal units is needed, which causes
an increase in the objective function value. However, when
¥ exceeds 10, the optimal value increases slowly. This is
because ¥ represents the degree of migration of historical
samples date, while the whole sample is based on the simula-
tion of the upper and lower bounds of the actual data, which
means that there is an upper limit of the degree of migration.

To verify the validity of detail-variables u, this section also
compares the results based on the same sample volume.
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FIGURE 4. Comparison of objective values on IEEE 300-bus system with
different wind power penetration rates.

As presented in Table 1, in any sample volume, without
introducing detail-variables u, the optimal value of the func-
tion will rise. As the sample volume increases, the effect
of detail-variables u on the optimal value decreases. This
is because the large sample volume will make up for the
lack of detail in ambiguity sets. But when ¥ becomes larger,
there is still an offset that cannot be ignored. Therefore,
the existence of detail-variables u is important to reduce the
conservativeness of RSO model.

B. THE IMPACT OF WIND POWER PENETRATION

RATES ON THE VALUE OF THE OBJECTIVE FUNCTION

IN RSO MODEL

The challenge of wind power uncertainty to the power sys-
tem is usually directly related to wind power penetration
rates. In the simulations, the different scenarios of wind
power under different wind power penetration rates have
been adjusted according to the capacity of the wind farm in
equal proportion. To analyze the performance of RSO model
under different penetration rates of wind power, the following
comparative analysis is made.

From Figure 3 and 4, it shows that the higher the pene-
tration rates of wind power, the better the economy of the
system. The relationship between the penetration rates and
the optimal value of the model is not linear growth, because
it involves the safe and stable operation of the system.
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TABLE 2. Result comparison under different numbers of historical data.

Sample IEEE 118-bus/USD+e3
Volume RSO SO (RSO-S0)/SO
100 368.42 345.26 6.7%
500 360.18 345.26 4.3%
1000 353.12 345.26 2.3%
2000 352.96 345.26 2.2%
5000 352.67 345.26 2.1%
400
g RSO = = RO Nej
= 380
i T U U U S U U U U U U
72}
2
= 360
-8
5
& 340
2
8
= 320
o
G
=}
L
= 300
S 100 500 1000 2000 5000

Sample volume

FIGURE 5. Comparison of objective values among RO, RSO, and SO on
IEEE 118-bus system with different sample volumes.

C. COMPARISON OF OPERATION COSTS AMONG UNDER
DIFFERENT MODELS AND DIFFERENT SAMPLE VOLUME
In order to verify the effect of sample volume on the results of
model solving, we made the following comparative analysis
under ¢ = 1. SO is based on 5000 sample volume.

Table 2 shows the comparison of optimization results
between RSO and SO under different sample volumes.
Notably, with the increasing number of samples volume,
the results of RSO model are closer to SO, which leads to the
affine function in the ambiguity set closer to the reality, thus
reducing the conservativeness of the problem. That is, with
the increasing number of samples volume, the RSO model is
less conservative.

The RO model deals with uncertainties by interval uncer-
tainty set, and the results are the most conservative. SO results
are calculated based on a large number of scenarios, and the
results are the least conservative. The uncertainty interval
of RO is based on the upper and lower bounds as shown
in Figure 1. To analyze the relationship between the conser-
vativeness of RSO, RO, and SO models, the value of ¥is set
to 0.1 with the participation of detail-variables u.

Figure 5 and figure 6 show that RSO tends to RO when
the sample volume is small. As the sample volume increases,
the results of RSO tend to SO from RO. SO is optimized
by selecting scenarios and the expectations corresponding
to the probability of these scenarios. Compared with SO,
RSO also needs to consider the influence of uncertain sets
in the model description. Therefore, the economy of RSO is
generally very close to that of SO, but better than RO which
only describes uncertainty in interval form. In a word, RSO’s
conservativeness is between RO and SO.
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FIGURE 6. Comparison of objective values among RO, RSO, and SO on
IEEE 300-bus system with different sample volumes.

TABLE 3. Computational speed comparison of different models.

IEEE 118-bus system IEEE 300-bus system
RSO RO SO RSO RO SO

Run

. 3.43 1.98 7.96 6.12 2.11 13.64
time(s)

We also make a comparative analysis of the computa-
tional speed of different models. The RSO model is based
on 5000 sample volume, and the value of ¥ is 1.

It can be seen clearly from Table 3 that although RSO is
slower than RO, the computation time of SO is about two
times that of RSO.

D. COMPARISON OF OBJECTIVE VALUES BETWEEN

RSO MODEL AND DRO MODEL UNDER

DIFFERENT AMBIGUITY SETS

To verify the generality and advantage of RSO model in
dynamic economic dispatch problem, we compared the RSO
model and DRO model under different ambiguity sets. For
clarity, the DRO model under generalized moment informa-
tion ambiguity set is named as GDRO, the DRO model under
Wasserstein ambiguity set is named as WDRO. Set the value
of ¥ to 0.1 for WDRO and RSO. In order to reduce the
randomness of model calculation, the simulation is carried
out by calculating 50 times and taking the expected value for
comparative analysis. The results are shown in Figure 7 and
Figure 8.

As can be seen from Figures 7 and 8, the gap between RSO,
GDRO, and WDRO is getting smaller as the sample volume
increases. When the sample volume is 5000, the difference
between RSO, GDRO, and WDRO is less than 1%. Therefore,
it is rational that RSO, GDRO, and WDRO are equivalent
in the three-level two-stage dynamic economic dispatch opti-
mization problem.

For the dynamic economic dispatch optimization model
considering the uncertainty of wind power in the power sys-
tem, the application of RO model, SO model, DRO model,
and RSO model are as follows:

When the accurate probability distribution of wind power
output data can be obtained, the SO model has high accuracy,
but it is not conservative. When the decision maker can only
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get the output range of wind power, the selection of RO
model can effectively ensure the stable operation of the power
system, but it is not economical.

DRO model can effectively balance conservativeness and
economy. When the accuracy of the probability distribution
of wind power is not clear, WDRO model is a better choice,
but when the sample volume of wind power is small, the opti-
mization result is too conservative. When the distribution of
wind power output can be accurately obtained, GDRO model
is a better choice, however, it is difficult to gain accurate
distribution in reality. RSO model combines the advantages of
WDRO and GDRO. When the sample volume of wind power
is small, and the distribution is not clear, RSO model is a
better choice.

VI. CONCLUSION

This paper has proposed a novel framework to solve a three-
level two-stage dynamic economic dispatch optimization
problem in power system considering the uncertainty of wind
power. To solve the original RSO model, this paper has
transformed the RSO model into a mixed-integer program-
ming model by using dual theory and piecewise linearization
method. Affine function sets have been generated by the
Monte Carlo method and scenarios reduction technology. The
RSO model has good flexibility, adjustability and can deal
with dispatching problems under different penetration rates
of wind power. Besides, the introduction of detail variables

147460

reduces the conservativeness of RSO model and makes the
RSO model available on the extensive range. Compared with
WDRO model and GDRO model, RSO model has better
performance in small samples of wind power data.

The RSO model has been proposed to solve a dynamic eco-
nomic dispatch problem based on direct current power flow.
Due to the higher accuracy alternating current power flow, our
future research is to find an efficient alternating current power
flow computing method to apply on the dynamic economic
dispatch problem.

REFERENCES

[1] Z. Lu, H. Li, and Y. Qiao, “Flexibility evaluation and supply/demand
balance principle of power system with high-penetration renewable elec-
tricity,” in Proc. CSEE, Jan. 2017, vol. 37, no. 1, pp. 9-19.

C. Sahin, M. Shahidehpour, and I. Erkmen, “Allocation of hourly reserve

versus demand response for security-constrained scheduling of stochastic

wind energy,” IEEE Trans. Sustain. Energy, vol. 4, no. 1, pp. 219-228,

Jan. 2013.

A. Papavasiliou, S. S. Oren, and R. P. O’Neill, “Reserve requirements

for wind power integration: A scenario-based stochastic programming

framework,” IEEE Trans. Power Syst., vol. 26, no. 4, pp. 2197-2206,

Nov. 2011. doi: 10.1109/TPWRS.2011.2121095.

[4] J. Lépez, D. Pozo, J. Contreras, and J. R. S. Mantovani, ‘A multiobjective
minimax regret robust VAr planning model,” IEEE Trans. Power Syst.,
vol. 32, no. 3, pp. 1761-1771, May 2017.

[5] L. Zhihuan, L. Yinhong, and D. Xianzhong, ‘“Non-dominated sorting

genetic algorithm-II for robust multi-objective optimal reactive power

dispatch,” IET Gener. Transmiss. Distrib., vol. 4, no. 9, pp. 1000-1008,

2010.

M. Bornapour, R.-A. Hooshmand, A. Khodabakhshian, and M. Parastegari,

“Optimal coordinated scheduling of combined heat and power fuel cell,

wind, and photovoltaic units in micro grids considering uncertainties,”

Energy, vol. 117, pp. 176-189, Dec. 2016.

J. Wang, M. Shahidehpour, and Z. Li, “Security-constrained unit com-

mitment with volatile wind power generation,” IEEE Trans. Power Syst.,

vol. 23, no. 3, pp. 1319-1327, Aug. 2008.

D. Bertsimas and M. Sim, ““The price of robustness,” Oper. Res., vol. 52,

no. 1, pp. 35-53, Jan. 2004.

D. Bertsimas, E. Litvinov, X. A. Sun, J. Zhao, and T. Zheng, “Adaptive

robust optimization for the security constrained unit commitment prob-

lem,” IEEE Trans. Power Syst., vol. 28, no. 1, pp. 52-63, Feb. 2013.

[10] R.A.Jabr, “Adjustable robust OPF with renewable energy sources,” IEEE
Trans. Power Syst., vol. 28, no. 4, pp. 4742-4751, Nov. 2013.

[11] Y. Chen, W. Wei, F. Liu, and S. Mei, ‘“Distributionally robust hydro-
thermal-wind economic dispatch,” Appl. Energy, vol. 173, pp. 511-519,
Jul. 2016.

[12] E.Delage and Y. Ye, “Distributionally robust optimization under moment
uncertainty with application to data-driven problems,” Oper: Res., vol. 58,
no. 3, pp. 595-612, 2010.

[13] A. Bagheri, J. Wang, and C. Zhao, “Data-driven stochastic transmis-
sion expansion planning,” IEEE Trans. Power Syst., vol. 32, no. 5,
pp. 3461-3470, Sep. 2017.

[14] K. Pan and Y. Guan, “Data-driven risk-averse stochastic self-scheduling
for combined-cycle units,” IEEE Trans. Ind. Informat., vol. 13, no. 6,
pp. 3058-3069, Dec. 2017.

[15] R. Zhu, H. Wei, and X. Bai, “Wasserstein metric based distributionally
robust approximate framework for unit commitment,” /EEE Trans. Power
Syst., vol. 34, no. 4, pp. 2991-3001, Jul. 2019.

[16] M. Lubin, Y. Dvorkin, and S. Backhaus, “A robust approach to chance
constrained optimal power flow with renewable generation,” IEEE Trans.
Power Syst., vol. 31, no. 5, pp. 3840-3849, Sep. 2016.

[17] B.Li, R.Jiang, andJ. L. Mathieu, “Distributionally robust risk-constrained
optimal power flow using moment and unimodality information,” pre-
sented at the IEEE 55th Conf. Decis. Control (CDC), Dec. 2016. [Online].
Available: https://ieeexplore.ieee.org/document/7798625

[18] Q.Bian, H. Xin, Z. Wang, D. Gan, and K. P. Wong, ““Distributionally robust
solution to the reserve scheduling problem with partial information of wind
power,” IEEE Trans. Power Syst., vol. 30, no. 5, pp. 2822-2823, Sep. 2015.

2

—

3

—

[6

—

[7

—

[8

—

[9

VOLUME 7, 2019


http://dx.doi.org/10.1109/TPWRS.2011.2121095

X. Su et al.: Research on Robust Stochastic Dynamic Economic Dispatch Model

IEEE Access

[19]

[20]

[21]

[22]

[23]

[24]

[25]
[26]
[27]

[28]

Y. Shui, J. Liu, H. Gao, S. Huang, and Z. Jiang, ““A distributionally robust
coordinated dispatch model for integrated electricity and heating systems
considering uncertainty of wind power,” in Proc. CSEE, 2018, vol. 38,
no. 24, pp. 7235-7247.

A. K. Jain and R. C. Dubes, Algorithms for Clustering Data.
Upper Saddle River, NJ, USA: Prentice-Hall, 1988, p. 320.

Z. Chen, M. Sim, and P Xiong. (2019). Robust Stochastic
Optimization: The Synergy of Robust Optimization and Stochastic
Programming. [Online]. Available: http://www.optimization-
online.org/DB_FILE/2017/06/6055.pdf

T. Ding, C. Li, Y. Yang, J. Jiang, Z. Bie, and F. Blaabjerg, “A two-
stage robust optimization for centralized-optimal dispatch of photovoltaic
inverters in active distribution networks,” IEEE Trans. Sustain. Energy,
vol. 8, no. 2, pp. 744-754, Apr. 2017.

W. Wiesemann, D. Kuhn, and M. Sim, “Distributionally robust convex
optimization,” Oper. Res., vol. 62, no. 6, pp. 1358-1376, Dec. 2014.

M. Carrién and J. M. Arroyo, “A computationally efficient mixed-integer
linear formulation for the thermal unit commitment problem,” /IEEE Trans.
Power Syst., vol. 21, no. 3, pp. 1371-1378, Aug. 2006.

IBMILOG CPLEX12.9. Accessed: Feb. 2019. [Online]. Available: http://
www.ibm.com

Gurobi Optimizer 8.1. Accessed: Feb. 2019. [Online]. Available: http:/
www.gurobi.com

RSOM1.0. Accessed: Feb. 2019. [Online]. Available: https://sites.
google.com/view/rsome

N. M. M. Razali and A. H. Hashim, “Backward reduction application for
minimizing wind power scenarios in stochastic programming,” presented
at the 4th Int. Power Eng. Optim. Conf. (PEOCO), Jun. 2010. [Online].
Available: https://ieeexplore.ieee.org/document/5559252

XIANGYANG SU received the B.S. degree in elec-
trical engineering from Guangxi University (GU),
China, in 2017, where he is currently pursuing
the master’s degree with the Guangxi Key Labo-
ratory of Power System Optimization and Energy
Technology. His current research interests include
robust optimization for uncertainties of power sys-
tem, smart grid, and optimization power flow.

VOLUME 7, 2019

XIAOQING BAI received the B.S. and Ph.D.
degrees in power engineering from Guangxi Uni-
versity (GU), Nanning, China, in 1991 and 2010,
respectively. She was a Postdoctoral Research
Assistant with the University of Nebraska-
Lincoln, from 2012 to 2015. She is currently
a Professor with the Institute of Power System
Optimization, Guangxi University. Her research
interests are in power system optimization based
on SDP and robust optimization.

CHAOFAN LIU received the B.S. degree from
the College of Physics, Guangxi University (GU),
China, in 2017. She is currently a Research and
Development Engineer of air conditioning cir-
cuit board with the Guangdong Chigo Heating
and Ventilation Equipment Company Ltd., Fos-
han. Her main research direction is optimization
power flow.

RUJIE ZHU received the B.S. degree in electri-
cal engineering from Guangxi University (GU),
China, in 2016, where he is currently pursuing
the master’s degree with the Guangxi Key Labo-
ratory of Power System Optimization and Energy
Technology. His current research interests include
robust optimization for uncertainties of power sys-
tem, smart grid, and renewable energy.

CHUN WEI received the B.S. degree in electri-
cal engineering from Beijing Jiaotong University,
Beijing, China, in 2009, the M..S. degree in electri-
cal engineering from North China Electric Power
University, Beijing, in 2012, and the Ph.D. degree
in electrical engineering from the University of
Nebraska-Lincoln, Lincoln, NE, USA, in 2016.
He was a Postdoctoral Researcher with the ABB
Corporate Research Center, Raleigh, NC, USA, in
2017. He is currently an Associate Professor with

the College of Information Engineering, Zhejiang University of Technology,
Hangzhou, Zhejiang, China. His research interests include renewable energy
generation systems, adaptive control, motor drives, and system identification.

147461



	SETS
	DETERMINISTIC VARIABLES/ PARAMETERS
	UNCERTAINTY VARIABLES
	INTRODUCTION
	SOLVING DYNAMIC ECONOMIC DISPATCH PROBLEM BASED ON RSO MODEL
	DYNAMIC ECONOMIC DISPATCH MODEL WITH WIND POWER
	OBJECTIVE FUNCTION
	CONSTRAINTS

	MODEL REFORMULATION
	NUMERICAL SIMULATION
	THE EFFECT OF DIFFERENT RADIUS PARAMETERS AND THE EXISTENCE OF DETAIL-VARIABLES ON THE CALCULATION RESULTS OF RSO MODEL
	THE IMPACT OF WIND POWER PENETRATION RATES ON THE VALUE OF THE OBJECTIVE FUNCTION IN RSO MODEL
	COMPARISON OF OPERATION COSTS AMONG UNDER DIFFERENT MODELS AND DIFFERENT SAMPLE VOLUME
	COMPARISON OF OBJECTIVE VALUES BETWEEN RSO MODEL AND DRO MODEL UNDER DIFFERENT AMBIGUITY SETS

	CONCLUSION
	REFERENCES
	Biographies
	XIANGYANG SU
	XIAOQING BAI
	CHAOFAN LIU
	RUJIE ZHU
	CHUN WEI


