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Summary

In recent years, high penetration of variable generating sources, such as wind power, has
challenged independent system operators (ISO) in maintaining cheap and reliable power
system operation. Any deviation between expected and real wind production must be
absorbed by the power system resources (reserves), which must be available and ready to
be deployed in real time. To guarantee this resource availability, the system resources must
be committed in advance, usually day-ahead, by solving the so-called unit commitment
(UC) problem. If the quantity of committed resources is too low, there can be devastating
and costly consequences for the system, such as significant load shedding. On the other
hand, if this quantity is too high, the system operation will be excessively expensive,
mainly because facilities will not be fully exploited.

This thesis proposes computationally efficient models for optimal day-ahead planning in
(thermal) power systems to adequately manage stochastic wind production in the real-time
system operation. The models can support ISOs to face the new challenges in short-term
planning as uncertainty increases dramatically in managing the integration of variable
generating resources. This thesis then tackles the following aspects of the UC problem:

e Power system representation: This thesis identifies drawbacks of the traditional
energy-block scheduling approach, which make it unable to adequately prepare the
power system to face deterministic and perfectly known events. To overcome those
drawbacks, we propose the ramp-based scheduling approach which more accurately
describes the system operation, thus better exploiting system flexibility.

o UC computational performance: Developing more accurate models would be point-
less if these models considerably increase the computational burden of the UC prob-
lem, which is already a complex integer and non-convex problem. We then devise
simultaneously tight and compact formulations under the mixed-integer program-
ming (MIP) approach. This improves convergence speed by reducing the search
space (tightness) and simultaneously increasing the speed (compactness) with which
solvers explore that reduced space.

o Uncertainty management in UC: By putting together the improvements in the previ-
ous two aspects, this thesis contributes to a better management of wind uncertainty
in UC, even though these two aspects are in conflict and improving one often means
harming the other. If compared with a traditional energy-block UC model under
the stochastic (deterministic) paradigm, a stochastic (deterministic) ramp-based UC
model: 1) leads to more economic operation, due to a better and more detailed sys-
tem representation, while 2) being solved significantly faster, because the core of
the model is built upon simultaneously tight and compact MIP formulations.

o To further improve the uncertainty management in the proposed ramp-based UC, we
extend the formulation to a network-constrained UC with robust reserve modelling.
Based on robust optimization insights, the UC solution guarantees feasibility for
any realization of the uncertain wind production, within the considered uncertainty
ranges. This final model remains a pure linear MIP problem whose size does not
depend on the uncertainty representation, thus avoiding the inherent computational
complications of the stochastic and robust UCs commonly found in the literature.






Dissertation

This doctoral thesis includes an analysis of the unit commitment (UC) problem
with emphasis on three different aspects: computational performance, power system
representation and wind uncertainty management. This thesis is based on the work
of the following (JCR) journal papers [53, 91, 95, 97, 99, 100] which are included at
the end of this document (labelled Article I-VI) and listed as follows. The list of
papers is separated on the different aspects of the thesis, but some of the papers fit
in more than one. Further details of the thesis structure and roadmap are given in
section 1.3.

Power System Representation

Article | G. Morales-Espana, J. M. Latorre, and A. Ramos, “Tight and compact
MILP formulation of start-up and shut-down ramping in unit commitment,”
IEEFE Transactions on Power Systems, vol. 28, no. 2, pp. 1288-1296. May
2013.

Article Il G. Morales-Espana, A. Ramos, and J. Garcia-Gonzélez, “An MIP For-
mulation for Joint Market-Clearing of Energy and Reserves Based on Ramp

Scheduling,” IEEFE Transactions on Power Systems, vol. 29, no. 1, pp. 476—
488, Jan. 2014.

UC Computational Performance

Article Il G. Morales-Espana, J. M. Latorre, and A. Ramos, “Tight and compact
MILP formulation for the thermal unit commitment problem,” IEEE Trans-
actions on Power Systems, vol. 28, no. 4, pp. 4897-4908. Nov. 2013.

Article IV C. Gentile, G. Morales-Espana, and A. Ramos, “A Tight MIP For-
mulation of the Unit Commitment Problem with Start-up and Shut-down
Constraints,” FURO Journal on Computational Optimization (EJCO), 2014,
paper under review.

Article V G. Morales-Espana, C. Gentile, and A. Ramos, “Tight MIP Formulations
of the Power-Based Unit Commitment Problem,” OR Spectrum, 2014, paper
accepted for publication.
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Wind Uncertainty Management

Article VI G. Morales-Espana, R. Baldick, J. Garcia-Gonzélez, and A. Ramos,
“Power-Capacity and Ramp-Capability Reserves for Wind Integration in Power-
Based UC,” IEEE Transactions on Sustainable Energy, 2014, paper under
review.

The following two working papers are also result of this PhD research:

Article VIl “Comparison of Energy-Block and Ramp-Based Scheduling Approaches,”
Targeted Journal: IEEE Transactions on Power Systems. See chapter 3.

Article VIII “The Worst-case Wind Scenario for Adaptive Robust Unit Commit-
ment Problems,” Targeted Journal: IEEE Transactions on Power Systems.
See Appendix A.

Apart from this, during my four years as a PhD student I presented the relevant
results in several conferences [87-90, 92-94, 98, 114, 115] and I also co-authored
three other (JCR) journal papers [85, 96, 122].
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1. Introduction

Contents
1.1. Context . . . . . v v v v i i it e e e e e e e e e 1
1.2. Objectives . . . . . v v v v v i it i e e e e e e e e e e e 5
1.2.1. Main Objective . . . . . .. .. .. .. .o 5
1.2.2. Specific Objectives . . . . . . . .. ... )
1.3. Thesis Outline . ... ... ... ... ... 6

This Chapter introduces the context of this thesis, defines its main objectives, and
presents the structure of the document.

1.1. Context

Renewable energy plays a key role in tackling the challenges of global warming.
The electricity sector, which significantly contributes to greenhouse emissions, has
been shifting toward a stronger presence of renewable energy sources. Wind power
production is the leading renewable technology in the electricity sector and it has
been firmly penetrating current power systems worldwide!. This is mainly due to
technological maturity, zero emissions, costless fuel resource and widespread avail-
ability.

Wind electricity production cannot be dispatched in a traditional manner because
of its inherent randomness caused by the intrinsic chaotic nature of weather. Wind
is considered an intermittent resource due to its limited-controllable variability and
uncertainty. As a result, wind generation constitutes a source of uncertainty in the
planning and operation of power systems. Power systems can accommodate some
amount of intermittent generation with the current planning and operation practices.
However, high penetration levels of intermittent generation considerably alter the
usual system conditions which may endanger the security of the energy supply.
Therefore, new procedures to plan and operate power systems are required in order
to deal with high penetration levels of intermittent generation, while maintaining
the security and reliability of the bulk power system [63, 104].

'In some power systems, hydropower is the leading renewable technology; however, its availability
is not as widespread as wind.



Chapter 1 Introduction

The wind (un)predictability affects the power systems in different ways depending
on the time span. For example:

1. Inlong-term (years to decades) planning, the adequacy of the system is affected
because wind predictability influences the investments in generation capacity
and thus the transmission (expansion) network capacity. The firm capacity
of the system is the main factor that determines the adequacy level of the
system. Wind power has been considered as an energy source rather than a
capacity source [83], and the capacity credit of wind power plants is directly
affected by its (un)predictability [3].

2. In medium-term (months to years) planning, the adequacy of the system is
also affected because wind power predictability influences the management,
coordination and maintenance of components in power systems [148].

3. In short term (hours to days) planning, the security of the power system is
affected. The variability and uncertainty of wind power output is managed
in short term scheduling, hence wind predictability influences the decision of
which generating units need to be committed to provide the energy and the
extra capacity (reserves) available to respond to unforeseen wind production
changes [126].

4. In real-time (seconds to minutes) operation, the security of the power system is
directly affected. In real time, a perfect balance between supply and demand
is always required to prevent the power system from collapsing. To avoid
devastating and costly consequences, any deviation between expected and real
wind production must be absorbed by the power system resources (reserves),
which must be available in real time.

To adequately face real-time wind uncertainty, enough system resources must be
available and ready to be deployed. To guarantee this availability for real-time
operations, these system resources must be scheduled and committed in advance,
because a significant part of them may take few hours (or even days) to be brought
online [128]. The day-ahead Unit Commitment (UC) is the short-term planning
process that is commonly used to commit resources at minimum cost, while oper-
ating the system and units within secure technical limits [60, 123]. These resources
must be enough to face expected (e.g., forecasted demand) and unexpected (e.g.,
unforeseen wind) events.

On the one hand, if the quantity of committed resources is extremely low, there
will be devastating and costly consequences in the system, such as significant load
shedding or startup of expensive fast-start units. For example, large industrial and
commercial electricity consumers were disconnected in Texas in February 2008 [41,
79], due to an unexpected ramp-down of 1700 MW of wind generation that occurred
within three hours. On the other hand, if the quantity of committed resources is
extremely high, the system operation will be excessively expensive, mainly because
facilities will not be fully exploited, and there may also be an excessive curtailment
of wind power that would lead to high fuel costs [31, 101].



1.1 Context

This thesis focuses on the short-term planning problem in thermal power systems,
specifically on optimally preparing the power system, through day-ahead planning,
to face the stochastic nature of wind production in the real-time operation. This
can be done by committing an optimal amount of system resources through a
network-constrained UC?, using uncertainty-oriented optimization paradigms such
as stochastic or robust optimization [12, 48, 112]. To achieve this, the thesis tackles
the UC problem in three different aspects: power system representation, the UC
computational performance, and wind uncertainty management, see Figure 1.1.

Short-term Scheduling in
Power Systems

v v
Power System MIP-based UC
yste Computational
Representation Performance
loperating [ > \/S < ]Tsolving
costs v speed

Wind Uncertainty
Management in UC

Figure 1.1.: Thesis Structure

First, for the power system representation, we start by questioning the standard
UC formulations found in the literature. In particular, we investigate if current UC
approaches effectively deal with completely known (certain) events. All predictable
events must be directly included in the scheduling stage; otherwise, the actual sys-
tem flexibility is not exploited adequately, and this can even endanger the power
system security. We show that the traditional energy-block scheduling approach is
unable to adequately prepare the power system to face perfectly known system con-
ditions. This thesis then proposes the ramp-based scheduling approach to overcome
the drawbacks of the traditional energy-block approach. The following example il-
lustrates one of the main reasons why a change of scheduling approach is required.
Figure 1.2 shows two power demand profiles that present the same energy profile.
Notice that the two power profiles present very different ramp requirements, even
though the hourly energy requirements are identical. For example: 1) between hours
8 and 10, the ramp requirement of one power demand profile is twice the other; and
2) during hours 6-7 and 10-11, the ramp requirement is 0 for the power demand
profile D2 and 250 MW /h for D1.

One energy profile has infinite potential power profiles; therefore, even though the
traditional energy-block approach could provide a given energy profile, it cannot
guarantee that all possible resulting power profiles can be supplied. Moreover, the
proposed ramp-based approach schedules one power profile which has a unique en-
ergy profile, thus satisfying both the ramp and energy demand requirements.

2Network-constrained UC refers to a UC that includes network constraints, that is, the UC also
solves an optimal power flow problem respecting all transmission capacity limits [123].
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D1&D2 [MWh]
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55001

50001
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4000r
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Figure 1.2.: Two power demand profiles D1 and D2 with the same energy profile

Second, special attention must be paid to computational burden of UC problems.
Developing more accurate models would be pointless if the models cannot be solved
efficiently enough?® in the first place. The UC problem is an integer and non-convex
problem which is difficult to solve efficiently, especially for large-scale problems.
Mixed-integer (linear) programming (MIP) has become a very popular approach to
solve UC problems due to significant improvements in MIP solvers over the last
two decades [69]. Despite this significant breakthrough in MIP solving, the time
required to solve UC problems continues to be a critical limitation that restricts
their size and scope. Therefore, we devise computationally efficient MIP models,
by developing simultaneously “tight” and “compact” formulations so they present a
much lower computational burden compared with UC formulations commonly found
in the literature.

By improving either of the two previous aspects in the UC, an uncertainty-oriented
UC is indirectly improved. For example, a stochastic UC including a better (more
realistic and acurate) system representation will lead to a more economic operation;
and UCs with lower computational burden leads to faster stochastic UCs. However,
these two aspects are in conflict and improving one often means harming the other.
That is, a more accurate UC usually implies increasing its computational burden.
On the other hand, simplifications are usually needed (e.g., removing network con-
straints) to obtain faster UCs.

Finally, to improve the uncertainty management in UC, we put together the devel-
opments in the previous two aspects (which were achieved in this thesis). Therefore,
we develop new deterministic and stochastic UC formulations, whose objective is to
lower operating costs while being solved significantly faster when compared with

3A model is considered to be solved efficiently enough (or within rational time) if it can be solved
within the required time using the available computing power. For example, if a UC needs to
be carried out every hour, then the UC is required to be solved in much less than an hour.



1.2 Objectives

traditional UC models. In addition, based on robust optimization insights and
taking into account the wind generation flexibility, i.e., curtailment, we propose a
network-constrained UC formulation with robust reserve modelling. Similarly to the
stochastic and robust approaches, the proposed network-constrained UC formula-
tion seeks to provide commitment (first-stage) decisions that give flexibility to the
power system to face wind uncertainty. This flexibility is provided by units and
wind dispatch (second-stage). This final proposed model remains as a pure linear
MIP problem, whose size does not depend on the uncertainty wind representation,
unlike stochastic UCs whose size directly depends on of the quantity of scenarios
considered. In comparison, the traditional robust UCs available in the literature
requires solving an MIP together with a bilinear program, making the final problem
considerably more complex to solve than a pure linear MIP.

In summary, this thesis proposes computationally efficient tools to optimally commit
the required power-system resources to face wind uncertainty in real time, hence
allowing power systems to deal with high penetration levels of wind production in
an efficient manner. These tools can support ISOs to face the new challenges in
day-ahead planning as uncertainty increases dramatically due to the integration of
variable and uncertain generation resources, such as wind and solar power.

1.2. Objectives

1.2.1. Main Objective

The main objective of this research is to propose computationally efficient models
for day-ahead planning in power systems to adequately prepare the system to face
the stochastic nature of wind production in the real-time operation.

1.2.2. Specific Objectives

The main objective can be broken down in the following specific objectives:

Objl. To develop new day-ahead UC formulations that are able to describe more
accurately the system’s real-time operation.

Obj2. To devise computationally efficient UC formulations under the MIP approach,
by identifying and taking into account the key features that affects the com-
putational burden of MIP formulations.

Obj3. To propose network-constrained UC formulations to optimally schedule gen-
erating resources to deal with the stochastic nature of wind production.



Chapter 1 Introduction

1.3. Thesis Outline

This section presents the roadmap of the thesis. This roadmap or outline is based
on a partition into three parts, one part for each specific objective. The thesis is
mainly based on a collection of papers. We separate the papers on the different
parts, but some of the following papers fit in more than one, as shown in Figure 1.3.

Short-term Scheduling in
Power Systems

v v
System Representation MIP Computational Performance
v" SU & SD ramps [Article-1,V] v' Energy-block UC [Article-Il1,1V]
v" Ramp-based UC [Atrticle-II,V] v" SU & SD ramps [Atrticle-1,V]
v" Reserves Modeling [Article-I1] v" Ramp-based UC [Atrticle-Il,V]
operating ! >\/S <€ I A solving
l costs v T speed

UC + Wind Uncertainty

v" Worst-case ARO-UC [App-A]
v" Robust Reserve UC [Atrticle-VI]
v Comparing Approaches [Chap-03]

Figure 1.3.: Contributions of this thesis (ARO: Adaptive Robust Optimization;
and SU & SD: startup and shutdown)

The structure of this thesis is then described as follows:

Chapter Il: This chapter provides a basic background to the thesis area. We give
a short introduction of the short-term planning and operating process in the
electricity sector. Next, we discuss the capabilities of current power system
operating practices to deal with perfectly known system conditions. That
is, are the current scheduling practices able to cope with completely known
events? Since MIP is the leading approach to solve UC problems, we then
introduce the key aspects that define the performance of MIP formulations.
Finally, we shortly describe the main optimization paradigms that have been
applied to UCs to deal with wind uncertainty.

Power System Representation

Article I: This paper presents an MIP formulation of startup and shutdown power
trajectories of thermal units. Multiple startup power-trajectories and costs
are modelled according to how long the unit has been offline. The proposed
formulation significantly reduces the computational burden in comparison with
others commonly found in the literature. This is because the formulation is
1) tighter, i.e., the relaxed solution is nearer to the optimal integer solution;
and 2) more compact, i.e., it needs fewer constraints, variables and nonzero
elements in the constraint matrix. For illustration, the self-unit commitment
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problem faced by a thermal unit is employed. We provide computational
results comparing the proposed formulation with others found in the literature.

Article IlI: In this paper, we propose the ramp-based UC scheduling approach,
which draws a clear distinction between power and energy. Demand and gen-
eration are modelled as hourly piecewise-linear functions representing their
instantaneous power trajectories. The schedule of generating units’ output is
no longer a stepwise function, but a smoother function that respects all ramp
constraints. The formulation represents in detail the operating reserves (online
and offline), their time deployment limits (e.g., 15 min), their potential sub-
stitution, and their limits according to the actual ramp schedule. The startup
and shutdown power trajectories presented in Article I are also included in the
ramp-based UC model, thus obtaining a more efficient scheduling of ramp, en-
ergy and reserves. The model is formulated as an MIP problem, and is tested
with a 10-unit and 100-unit system in which its computational performance is
compared with a traditional UC formulation.

UC Computational Performance

Article Ill: This paper presents an MIP reformulation of the traditional energy-
block UC problem. The proposed formulation is simultaneously tight and com-
pact. The tighter characteristic reduces the search space and the more compact
characteristic increases the searching speed with which solvers explore that re-
duced space. Therefore, as a natural consequence, the proposed formulation
significantly reduces the computational burden in comparison with analogous
MIP-based UC formulations. We provide computational results comparing the
proposed formulation with two others which have been recognized as compu-
tationally efficient in the literature. The experiments are carried out on 40
different power system mixes and sizes, running from 28 to 1870 generating
units.

Article IV: This paper further improves the work in Article III by providing the
convex hull description for the following basic operating constraints of a single
generation unit energy-block UC problems: 1) generation limits, 2) startup
and shutdown capabilities, and 3) minimum up and down times. Although
the model does not consider some crucial constraints, such as ramping, the
proposed constraints can be used as the core of any energy-block UC formula-
tion, thus tightening the final UC model. We provide evidence that dramatic
improvements in computational time are obtained by solving a self-UC prob-
lem for different case studies.

Article V: This paper is an extension of the MIP model of a single unit operation
under the ramp-based scheduling approach presented in Article I1. This paper
provides the convex hull description for the basic operation of slow- and quick-
start units in ramp-based UC problems. The basic operating constraints that
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are modelled for both types of units are: 1) generation limits and 2) minimum
up and down times. Apart from this, the startup and shutdown processes
are also included, by using 3) startup and shutdown power trajectories for
slow-start units, and 4) startup and shutdown ramps for quick-start units.
The proposed constraints can be used as the core of any ramp-based UC
formulation, thus tightening the final MIP problem. We provide evidence
that dramatic improvements in computational time are obtained by solving a
self-UC problem for different case studies.

Wind Uncertainty Management

Article VI: This paper proposes a robust reserve-based network-constrained UC
formulation as an alternative to traditional robust and stochastic UC formu-
lations under wind generation uncertainty. The formulation draws a clear
distinction between power-capacity and ramp-capability reserves to deal with
wind production uncertainty. These power and ramp requirements can be
obtained from wind forecast information. Using the solution of the worst-
case wind scenario (see Appendix A) the formulation guarantees feasibility for
any realization of the wind uncertainty. The model is formulated under the
ramp-based scheduling approach ( Article II), this allows a correct represent-
ation of unit’s ramp schedule which define their ramp availability for reserves.
The core of the proposed MIP formulation is built upon 1) the convex hull
description of slow- and quick-start units ( Article V), and 2) the tight and
compact formulation for multiple startup power-trajectories and costs ( Art-
icle I), thus taking advantage of their mathematical properties. Furthermore,
the proposed formulation significantly decreases operation costs if compared to
traditional deterministic and stochastic UC formulations while simultaneously
lowering the computational burden. The operation cost comparison is made
through 5-min economic dispatch simulation under hundreds of out-of-sample
wind-power scenarios.

Chapter Ill: This chapter presents case studies where the traditional energy-block
scheduling approach is compared with the ramp-based one proposed in this
thesis. We compare the different commitment policies using a 5-min economic
dispatch simulation. We assess the performance of the two approaches un-
der certain and uncertain events. To observe how the approaches deal with
certainty, we compare the two approaches using completely known demand
profiles. To assess the performance of the two approaches under uncertainty,
the two scheduling approaches are implemented under different uncertainty-
oriented optimization paradigms (e.g., deterministic, stochastic) and they are
compared through an out-of-sample evaluation stage.
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Chapter IV: In this, the last chapter of the thesis, conclusions are drawn and
guidelines for future work are outlined.
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This chapter presents the basic theoretical background of the thesis research topics.
We first provide an overview of the short-term planning process in the electricity
sector. Next, we discuss the capabilities of current power system operating practices
to deal with perfectly known system conditions. We then introduce the key aspects
that define the performance of MIP formulations. Last, we shortly describe the main
optimization paradigms that have been applied to UCs to deal with wind uncertainty.

2.1. Short-Term Planning in the Electricity Sector

In recent years, large-scale integration of wind generation in power systems has
challenged system operators in keeping a reliable power system operation, due to
the unpredictable and highly variable pattern of wind. Uncertainty in power system
operations is commonly classified in discrete and continuous disturbances. Discrete
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disturbances are mainly due to transmission and generation outages. Continuous
disturbances mostly result from stochastic fluctuations in electricity demand and
renewable energy sources, such as wind and solar energy production.

The appearance of these disturbances in real-time operation results in an imbalance
between supply and demand. A perfect balance between supply and demand is
always required in real time to prevent the power system from collapsing. Any
imbalance must be absorbed by the power system resources (reserves), which must
be available and ready to be deployed in real time. To guarantee this availability, the
system resources must be committed in advance, usually the day-ahead, by solving
the so-called unit commitment (UC) problem.

In many electricity markets, the market operator or Independent System Operator
(ISO) is in charge of performing the market clearing in order to determine the set
of accepted bids (supply and demand), and the prices to be used in the resulting
economic transactions. The electricity market is usually structured as day-ahead
markets (DAM) and a sequence of real-time markets (RTM), or intra-day markets.
There are many electricity markets, such as those in USA, where the DAM is based
on UC formulations, then commitment decisions and market clearing prices for the
next 24 hours are computed by solving an UC problem. The objective of this UC
is to make the unit’s on/off (commitment) decisions to ensure that enough units
are online to meet the demand at minimum cost. In RTM, the clearing prices and
quantities are commonly obtained by using an optimal economic dispatch (ED).
The objective of the ED is to optimally manage the online units to meet demand
at minimum cost. The market settlement is usually based on deviations between
DAM and RTM [136]. As stated in chapter 1, this thesis is focused on scheduling
quantities, and the problem of determining the prices that will allow generators to
recover their non-convex costs is beyond the scope of this work.

Although DAM and RTM are the market-driven practices in power systems to meet
demand at minimum cost, there are other planning and operating practices that
are carried out to maintain the reliability of the system. Figure 2.1 shows com-
mon short-term planning and operating practices in power systems. The specific
time schedules shown in Figure 2.1 are those followed by the ISO of Texas ERCOT
[43-45], other ISOs follow similar schedules [20, 116, 117]. The ISO commonly per-
forms a reliability unit commitment (RUC) to ensure the system reliability'. Most
ISOs perform the RUC after the DAM, day-ahead RUC (DRUC), and at least once
every hour, hourly RUC (HRUC) [20, 43]. The DRUC checks if the DAM com-
mitted enough resources in the right location to reliably serve the forecasted load
taking into account wind uncertainty [43, 136]. As a result of DRUC, the ISO may
change the commitment schedule of DAM to ensure that enough system resources
are committed to serve the expected wind and load. Similarly, the rolling HRUC is

'Reliability or residual UC (RUC) is used to ensure that enough resource capacity, in addition
to ancillary service capacity, is committed in the right locations to reliably serve the forecasted
net load [25, 43, 47].

12



2.1 Short-Term Planning in the Electricity Sector

performed with updated demand and wind power forecasts to provide more accur-
ate information, thus permanently checking and ensuring that enough resources are
available to face demand and wind uncertainties in real time.

Day ahead :' Operating day |
r——"—"———-—-—-—-—-7 Ww-—------"-"—""—"—"""——""—"—""" I
I Operating Hour !
DAM DRUC I HRUC nisintieisiniii— I

I every hour ED every 5 mins

Figure 2.1.: Short-term planning and operating practices in power systems.

Apart from the day-ahead (DAM and DRUC) and hourly scheduling practices
(HRUC) the ED is usually executed every 5 minutes to economically dispatch the
units. Finally, in even shorter time frames, a load frequency control (LFC) keeps
the supply and load balance in real time, by maintaining the system frequency on
its nominal value through control strategies without cost optimization functions
[37, 106]. These control strategies are usually composed 1) by an Automatic Gen-
eration Control (AGC), whose response is between seconds and minutes; and 2)
by a primary frequency control, whose response is within few seconds. The former
control mainly responds to smooth changes and the latter to more sudden changes
of frequency.

It is important to highlight that the ED and LFC are the strategies that finally
matches demand and supply. However, they only manage the committed resources
that are available in real time. If there are not enough resources available, the
ISO needs to take expensive emergency actions to maintain system security and
avoid devastating consequences (e.g. blackout). These emergency actions include
dispatching fast-start units, voltage reduction, or load shedding [37, 106]. To avoid
these emergency actions, ISOs frequently monitor the system condition by using
rolling DRUC and HRUC, thus ensuring that enough system resources are always
committed to face unexpected events in real time.

2.1.1. Generic Formulation of the UC Problem

Efficient resource scheduling is necessary in power systems to achieve an economical
and reliable energy production and system operation, either under centralized or
competitive environments. This can be achieved by solving the UC problem, as
discussed above.
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The UC main objective is to meet demand at minimum cost while operating the
system and units within secure technical limits [61, 111, 127, 149]. Here, we present
a compact matrix formulation:

min (bTaz +c'p+ dTw)

z,p,w
st. Fa <f | xis binary (2.1)
Hp+Jw <h (2.2)
Ax+Bp+Cw<g (2.3)
w<W (2.4)

where @, p and w are decision variables. The binary variable x is a vector of
commitment related decisions (e.g., on/off and startup/shutdown) of each generation
unit for each time interval over the planning horizon. The continuous variable p is a
vector of each unit dispatch decision for each time interval. The continuous variable
w is a vector of wind dispatch decision for each time interval at each node where
wind is injected.

The objective function is to minimize the sum of the commitment cost b'x (includ-
ing non-load, start-up and shut-down costs), dispatch cost ¢'p and wind dispatch
cost dTw over the planning horizon. Wind dispatch cost is usually considered to
be zero. However, the parameter d is explicitly included to consider the possibility
where this cost is different than zero (in some power systems, this cost can even be
negative reflecting opportunity costs, e.g., -40 $/MWh in ERCOT [7])

Constraint (Equation 2.1) involves only commitment-related variables, e.g., min-
imum up and down times, startup and shutdown constraints, variable startup costs.
Constraint (Equation 2.2) contains dispatch-related constraints, e.g., energy balance
(equality can always be written as two opposite inequalities), reserve requirements,
transmission limits, ramping constraints. Constraint (Equation 2.3) couples the
commitment and dispatch decisions. e.g., minimum and maximum generation capa-
city constraints. Constraint (Equation 2.4) empathizes that wind dispatch cannot
exceed its forecasted values W. The reader is referred to [61], Morales-Espana et al.
[91, 99] and Appendix B for more detailed UC formulations.

2.2. Power System Representation: Dealing with

Certainty

This section illustrates how the traditional energy-block scheduling approach is un-
able to adequately prepare the power system to face perfectly known system condi-
tions. This section is mainly based on the work in Morales-Espana et al. [88].
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2.2.1. Energy-Block: Scheduling vs. Real-time-operation

An inherent problem of markets that are physically cleared on an hourly (or half-
hourly) basis is that they make an (stepwise) hourly energy balance between sup-
ply and demand rather than matching the instantaneous generating power profiles
with the power demand profile. In these kind of markets, such as those in Europe
[116, 117], generators are penalized if they deviate from their hourly energy schedule.
Therefore, units operate by trying to match their power profile with the stepwise
energy blocks [34, 39, 49, 71, 107, 138]. This stepwise behaviour creates large gener-
ation gradients at the beginning and at the end of every trading hour, causing large
frequency deviations during these time intervals [34, 103].

Figure 2.2 shows a power demand curve? and the hourly energy blocks which are
needed to satisfy that hourly energy demand. Assuming that the stepwise energy
profile can be exactly reproduced by the generation side, there is still an imbalance
between generation and demand, see the lower part of Figure 2.2. Since generation
and load must be always in balance, the resulting imbalances are compensated by

the operating reserves.
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Figure 2.2.: Upper figure shows a power demand profile and its energy-block sched-
ule. Lower figure shows the power deviation between them.

Note that the example presented in Figure 2.2 does not have any uncertain event
and yet there is a significant amount of reserves that is needed to balance generation
and load all the time. Power reserves are a costly commodity but needed to provide
security to the power system under unforeseen events [71]. Furthermore, the worst
consequence to the power system, is the high frequency deviation due to significant
generating gradients caused by generators in order to follow their scheduled energy

2The demand curve corresponds to the real demand in the Spanish power system at 17/01/2012
WwWw.ree.es
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blocks. Such frequency deviations have been observed in the Continental Europe
(CE) power system, see in Figure 2.3.
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50,06

50,04

50,02

a
2
9
3

Frequency (Hz)
]
8

49,96

49,94

49,92

o o
3 @

19:00
19:30
21:00
21:30

22:00
22:30
23:00
23:30
00:00

S S
54 S

‘ ——2002-2003 —— 2003-2004 2004-2005 2005-2006 2006-2007 —— 2007-2008 ‘

Figure 2.3.: Average frequency profiles of the CE grid, winters 2003 to 2008
(November to March - Monday to Friday). Source: [34]

Stable power systems are designed to operate within a small deviation from the
nominal frequency. CE system, for example, must operate between 50Hz+50mHz.
A generation outage of 1300 MW will usually lead to a frequency drop around 50
mHz [34]. Figure 2.3 shows the evening average frequency profiles of the CE grid
for the years 2003 to 2008. Evidently, the CE system is operating outside the secure
limits, and this happens many times every day, for around 10 minutes every hour.
These frequency deviations also arise due to large schedule steps at certain half hour
shifts [39]. The frequency swings due to market behaviour have been reported in
different power grids, for example the USA [103] and Nordic countries [107].

The severity of these events can be observed as follows: In 2010, if the market
induced imbalances did not occur, the probability for the CE system to black out?
would be less than once in 190 years compared to once in 19.3 years with the real
frequency data [36]. That is, the market-induced imbalances have increased the
probability to black by 10 times. These frequency swings have been increasing with
time [34, 40, 71]. In 2012, the peak-to-peak values went up to 150 mHz [40]

2.2.1.1. Consequences

As a consequence, even in the absence of uncertainty, the energy-block-based market
operation endangers the system security and increases the operation costs, because
a significant quantity of operating reserves need to be deployed in real time to
maintain the supply-demand balance. The reports [34, 36, 38, 39, 103] present

3This would happen if the CE system runs out of Frequency Containment Reserve (FCR) (3000
MW), which is also commonly known as primary reserve [38] and it is based on primary fre-
quency control [37, 105]
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detailed consequences of the frequency swings. We summarize and classify them as
follows:

Operational risks

 Insufficient primary reserve leaves the power system unprotected to face gen-
eration and demand outages. This endangers the security supply.

» Frequency oscillations can lead into uncontrollable operational situation, which
may cause the loss of generation or demand units. This may cause a snowball
effect leading to a blackout.

o Power flow variations cause overload which may lead to tripping in systems
operating close to their limits. As the previous consequence, this may also
lead to a blackout.

Economic impact

o Unnecessary use of primary reserves, which is repeatedly used during a day,
results in higher power plant stress. This has a direct impact on the lifetime of
the units and inevitably increases the cost of providing this reserve. Besides,
more primary reserve must be scheduled for not leaving the system unprotected
during the inter-hour periods.

o Unnecessary use of secondary reserves, which are needed to restore the primary
reserves, hence increasing the operation costs of the system. In addition, more
reserves must then be scheduled to deal with this issue. For example, the costs
associated to the overuse of secondary reserves due to the block scheduled in
Spain in 2010 was calculated on 17.5 millions of Euros? [33].

o Generators following the stepwise energy profiles and also providing reserves
present a high ramp use during the changing hours, for around 10 minutes,
and thus decreasing their possibility to provide reserves [118].

2.2.1.2. Actions to take

Many measures have been proposed to diminish the previously mentioned con-
sequences (33, 34, 39, 40, 49, 71, 103, 107, 138], from an extremely centralized point
of view, e.g. unilateral control of the generation output by ISOs; to very decent-
ralized one, e.g. generation unit must incorporate the ramping costs then avoiding
sudden output changes. Here, we summarize some of the outstanding measures.

4Egido et al. [33] presented that savings of about 14.5 millions of Euros, for Spain in 2010, could
have been obtained by changing the dispatch of units to a half an hour basis and following
piecewise power patterns even thought the scheduling was stepwise-based.
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o Implement shorter trading periods. The shorter the periods, the smaller the
impact on frequency. This is because the resulting energy blocks will be more
similar to the smoother continuous demand profile. This will inevitably in-
crease transaction costs.

 Imposing maximum ramp rates on generators during short time periods (minutes).
That way, their power profiles will be smoother. This measure constrains the
freedom and technical flexibility of generators.

» Dispatching with smooth profiles although the scheduling is made in hourly
blocks. This measure is similar to the previous one, with the difference that
a constant ramp rate must be followed during the operation stage. The main
disadvantage of this solution is that once the energy blocks are fixed, the
plausible power profiles of generators may oscillate, besides generators not
having the incentives to do so. This problem can be diminished by considering
shorter trading periods.

All these measures to diminish these deterministic frequency deviations keep the
energy-block paradigm. As proposed in Morales-Espana et al. [88], a change to
a ramp-scheduling paradigm ( Article II) might deal with this problem. In other
words, changing the stepwise energy schedule for a piecewise power schedule. Even
though the energy profiles of the two scheduling types are identical, the resulting
power profile of the ramp-scheduling will be very similar to the smooth demand
profile; therefore, decreasing the impact on the operating reserves.

Under the ramp-scheduling approach, the units should be penalized if they deviate
from their ramp schedule®, instead of penalizing any deviation from the stepwise
energy profile. This will then give units the incentive to follow the smooth power
demand profile instead of the stepwise energy profile. Figure 2.4 shows the imbal-
ance differences between the hourly energy-block vs. the ramp-scheduling profiles,
assuming that units perfectly follow their schedule. For this example, the ramp-
based schedule decreases the need of reserves (energy needed to compensate the
imbalances) by more than 80%, and also diminishes dramatically the sudden gen-
eration changes, thus avoiding the unnecessary high frequency deviations that risk
the power system security.

2.2.2. Infeasible Power Delivery

Conventional UC formulations fail to deal with ramp capabilities appropriately.
Inefficient ramp management arises from applying ramp-constraints to energy levels

5 Although the market follows hourly trading periods, measurements for shorter periods are needed
to follow the units’ ramp, and thus being able to penalize them if deviate from their ramp
schedule. For example, energy measurements every few minutes (around 5-10) would be enough
to follow the ramp profiles. Actually, these measurements are currently available and needed by
the secondary reserve control to work adequately (AGC uses continuous measurements around
each 10 seconds [35]).
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Figure 2.4.: Energy-blocks vs. ramp scheduling and their impact on reserves. Up-
per figure shows a power demand profile and its energy-block /ramp-based sched-
ules. Lower figure shows the power deviation between the schedules and the
demand.

or (hourly) averaged generation levels, which is a standard practice in traditional
UC models [28, 51, 60, 123]. As a result, energy schedules may not be feasible [57].

To illustrate this problem, consider the following scheduling example for one gen-
erating unit. This example assumes that the minimum and maximum generation
outputs of the unit are 100 MW and 300 MW, respectively, and that the maximum
ramp rate is 200 MW /h. As shown in Figure 2.5a, if the unit ramps up at its
maximum capability and has been producing 100 MW during the first hour, then
the expected hourly energy level for the second hour will be 300 MWh. This would
be a natural energy schedule resulting from the traditional UC formulations, which
are based on the energy scheduling approach. However, the unit is just physically
capable of reaching its maximum output at the end of the second hour due to its
limited ramp rate, as shown in Figure 2.5b. Consequently, the solution obtained in
Figure 2.5a is not feasible. In fact, the unit requires an infinite ramping capability
to be able to reproduce the energy schedule presented in Figure 2.5a. Note that rep-
resenting the generation in a stepwise fashion (energy blocks) may lead to misleading
estimations of a system’s ramp availability. This in turn could leave the system un-
prepared to face real-time uncertainties [99]. There are plenty of examples reported
in the literature showing that the resulting schedule of the traditional UC, based on
energy schedules, may not be feasible, see for example [57, 58] and Morales-Espana
et al. [88, 99].

Although Guan et al. [56], [57] proved that delivering the energy schedule obtained
from these energy-block formulations may not be feasible, insufficient attention has
been paid to this issue. Formulations drawing a clear distinction between power and
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Figure 2.5.: Scheduling vs. Deployment

energy have been proposed, guaranteeing that stepwise energy schedules can be real-
ized [26, 52, 58, 144, 150]. Guan et al. [58] proposes a smooth nonlinear programming
problem which does not take into account discrete decisions (e.g. commitment). Wu
et al. [144] presents a formulation with feasible energy delivery constraints, which
is further extended in Yang et al. [150], where a sub-hourly UC is formulated. The
work in [26, 52| use power profiles to guarantee that the scheduled energy can be
provided. These formulations are focused on feasible energy schedules rather than
on matching generation and demand power profiles. In fact, these formulations
supply hourly energy demand with power profiles that vary from stepwise [150] to
oscillating power trajectories [26, 52, 118], which are far from matching the instant-
aneous power demand forecast. This indiscriminate use of ramping resources from
the scheduling stage does not permit the effective management of the system ramp
capabilities to face real-time uncertainties.

2.2.3. Startup and Shutdown Power Trajectories

Conventional UC formulations assume that units start/end their production at their
minimum output [60, 111, 143, 149]. Ignoring the inherent startup and shutdown
power trajectories of generating units is a common simplification that is being used
for the sake of saving computational effort in solving the UC problem. However, this
implies ignoring the energy production during the startup and shutdown processes
which is inevitably present in the real-time operation. Consequently, there is an
increasing amount of energy that is not being allocated by day-ahead scheduling
approaches because, first, units provide energy (and ramp) during the startup and
shutdown processes, affecting the total load balance; and second, thermal units are
being shut down and started up more often due to the increasing penetration of
variable generation [130].

To observe the impact of ignoring the inherent startup and shutdown trajectories
of generating units, consider the following illustrative example. Figure 2.6 shows
the scheduling (Figure 2.6a) and actual real-time operation (Figure 2.6b) stages
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of two power generating units, where the objective is to meet a required demand
(see solid line in Figure 2.6) and at least 50 MW of up and down reserves. The two
units are identical and their technical characteristics are: 1) 100 MW of minimum
output, 2) 300 MW of maximum output, 3) 100 MW /h as maximum up/down
ramping capability, and 4) 2 hours are needed to achieve the minimum output after
the unit is synchronized to the system (see the startup power trajectory of unit G2
in Figure 2.6b). Figure 2.6 shows that, from the scheduling stage, the demand is
satisfied with the instant power at the end of each period, but the energy cannot be
completely satisfied due to the discontinuities introduced by the startup process of
G2, which was ignored in this scheduling stage.

Demand @M Energy Gl Demand B Energy Gl
— — ~ Power C Z 2 Energy G2 — =~ Power C ZZ Energy G2
I URC* Gl [CJURCG2 I URC* Gl [ URCG2
*URC: Up Reserve Capacity *URC: Up Reserve Capacity

P (MW)

P P2 P3 P4 Ps Ps

(a) Generation scheduling (b) Actual real-time operation

Figure 2.6.: Scheduling vs. real-time operation example. From the bottom to the
top, power output of unit G1, power output of unit G2, and power output of G1
and G2 matching the electric demand.

Figure 2.6a shows the UC scheduling for two generating units, ignoring the startup
and shutdown power trajectories. From this scheduling stage, the total up reserve
capacity of the power system that is expected to be available is: 50 MW for periods
ps and ps, and 100 MW for the others, see Figure 2.6a. Similarly, the expected
down reserve available is 100 MW for periods p; to ps and 150 MW for ps and pg:
100 MW that G1 can provide all the time and 50 MW that G2 can provide for
periods ps and pg.

Let us observe what would happen in the real-time operation stage, where the
commitment decisions are fixed and the units are dispatched to match the actual
demand. From the scheduling stage, unit G2 must start to operate at its minimum
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output at the end of p4, then, the unit must be synchronized to the system from the
end of py due to its inherent startup process. Hence, in order to match generation
and load all the time, unit G1 has to change its scheduled output, by using down
reserves, and thus accommodate the startup power trajectory of G2, as shown in
Figure 2.6b. Two important situations can be observed:

1. The down reserves were used (in p3 and p4), even though this was not expected
from the scheduling stage.

2. The system ran out of up reserves for period p4, because G1 needs to ramp
up at its maximum capability to accommodate the startup power trajectory

of G2.

As a result, in order to maintain the balance between supply and demand, there
is an inefficient deployment of resources in real-time operations in order to accom-
modate the inherent units’ startup and shutdown power trajectories, which were
ignored in the scheduling stage. This inefficient use of resources is unnecessary
and can be easily avoided by including the units’ startup and shutdown trajector-
ies in the scheduling stage, thus obtaining better commitment decisions, as shown
in Figure 2.7. Furthermore, as discussed in Morales-Espana et al. [100], ignoring
these power trajectories can significantly change commitment decisions, which in
turn increases operating costs.
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Figure 2.7.: Units’ schedule including their startup and shutdown power traject-
ories

Although some recent works are aware of the importance of including the startup and
shutdown processes in UC problems [26, 42, 52, 82] and there are models available in
the literature [6, 125, 133], these power trajectories continue being ignored because
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2.3 Performance of MIP Formulations

the resulting model would considerably increase the complexity of the UC problem
and hence its computational intensity.

An adequate day-ahead schedule not only must take into account these startup and
shutdown power trajectories, but also must optimally schedule them to avoid the
aforementioned drawbacks.

2.3. Performance of MIP Formulations

Mixed-integer (linear) programming (MIP) has become a very popular approach
to solving UC problems due to significant improvements in off-the-shelf MIP solv-
ers, based on the branch-and-cut algorithm. The combination of pure algorithmic
speedup and the progress in computer machinery has meant that solving MIPs has
become 100 million times faster over the last 20 years [69]. Recently, the world’s
largest competitive wholesale market, PJM, changed from Lagrangian Relaxation
to MIP to tackle its UC-based scheduling problems [46, 110]. There is extensive
literature comparing the pros and cons of MIP with its competitors, see for example
[61] and [72].

Despite the significant improvements in MIP solving, the time required to solve UC
problems continues to be a critical limitation that restricts the size and scope of
UC models. Nevertheless, improving an MIP formulation can dramatically reduce
its computational burden and so allow the implementation of more advanced and
computationally demanding problems, such as stochastic formulations [22, 23, 112],
accurate modelling of different types of (online and offline) reserves Morales-Espana
et al. [99], transmission switching [59], or detailed modelling of combined-cycle gen-
erating units [24, 72, 74, 78].

2.3.1. Good and ldeal MIP formulations

Figure 2.8 shows three different linear programming (LP) formulations (LP1, LP2
and LP3) of the same integer programming (IP) problem. Geometrically we can
observe that there is actually an infinite number of LP formulations for the same in-
teger problem, so the next question that could be raised: which of these formulations
is the most computationally efficient?

Formulation LP3 (solid line in Figure 2.8) is ideal, because each vertex is an integer
so the optimal LP solution (which lies in a vertex) is optimal for the corresponding
IP. In general, for every MIP problem there is only one ideal formulation called
convex hull, defined as the smallest convex feasible region containing all the feasible
integer points [142]. Each vertex of this unique formulation is a point satisfying the
integrality constraints, hence it allows solving the IP (non-convex) problem as an
LP (convex-problem).
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Figure 2.8.: The ideal MIP formulation

Unfortunately, in many practical problems there is an enormous number of inequal-
ities needed to describe the convex hull, and the effort required to obtain them
outweighs the computation needed to solve the original formulation of the MIP
problem [139, 142]. Furthermore, there is usually no simple characterization of
these inequalities.

For an MIP problem, however, it is possible to tighten the feasible region of the
relaxed LP problem, consequently obtaining dramatic improvements in computation
[102, 139, 140, 142]. An MIP formulation can be considerably tightened by providing
the convex hull (or tight) description of some set of constraints. Even though other
constraints in the problem might add some fractional vertices, this LP solution
should be nearer to the IP optimal solution than would be the original model, hence
faster to find by branch-and-cut solvers [139, 142].

Therefore, given two formulations F1 and F2 for the same MIP problem, the tighter
(nearer to the convex hull) one would be more computationally efficient. If the
feasible region of F1 is contained inside the feasible region of F2, then F1 is a
tighter formulation than F2, and thus the lower bound (in a minimization problem)
provided by the LP relaxation of F1 is always greater than or equal to that provided
by F2 [75, 142]. That is, F1 provides stronger lower bounds and the optimal solution
of its LP relaxation is nearer to the optimal integer solution.

2.3.2. Tightness vs. Compactness

Apart from the tightness, the computational performance of an MIP formulation
is also influenced by its compactness (quantity of data to process when solving the
problem). The compactness of an MIP formulation refers to its size. Although,
the number of constraints is considered to be the best simple predictor of the LP
models’ difficulty [18, 139], the number of nonzeros also has a significant impact on
solution times [16]. Therefore, formulation F1 is considered more compact than F2
if F1 presents simultaneously fewer constraints and nonzeros than F2.
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The branch-and-cut algorithm solves MIP problems by solving a sequence of LP
relaxations. The LP relaxation of a MIP problem is obtained by relaxing its integ-
rality requirements. During the solving process (branching), upper bounds (feasible
integer solutions) and lower bounds (LP relaxations) are computed. The quality of
a feasible integer solution is measured with the optimality tolerance, which is the
difference between upper and lower bounds. In order to reduce this difference, upper
bounds are decreased by finding better integer solutions (e.g. by using heuristics)
and lower bounds are increased by strengthening the LP relaxation (e.g. by adding
cutting planes) [16]. Providing an MIP formulation with strong lower bounds (LP
relaxation near to the optimal integer solution) can dramatically reduce the length
of the search for optimality [102, 132, 139, 142]. In addition, strong lower bounds
effectively guide the search for better upper bounds (i.e. heuristics explore the
neighbourhood of the LP relaxation to find potentially better integer solutions).

In short, the tightness of an MIP formulation defines the search space (relaxed
feasible region) that the solver needs to explore in order to find the (optimal integer)
solution. On the other hand, the compactness of an MIP formulation refers to its
size and defines the searching speed that the solver takes to find the optimal solution,
since during the process many LP relaxations are repeatedly solved.

Off-the-shelf MIP solvers fully exploit tightening and compacting strategies. Even
though solvers’ breakthrough is due to the synergy between different strategies (e.g.
heuristics, cuts, node presolve), introducing cutting planes has been recognized as
the most effective strategy, followed by root presolve [16, 17, 19, 119]. The former
strategy dynamically tightens the formulation around the integer feasible solution
point. The latter makes the initial problem formulation more compact (by removing
redundant variables and constraints) and also tighter (by strengthening constraints
and variable bounds).

Research on improving MIP formulations is usually focused on tightening rather than
on compacting. An MIP formulation is typically tightened by adding a huge number
of constraints, which increases the problem size [64, 109]. Although this tightening
reduces the search space, solvers may take more time exploring it because they are
now required to repeatedly solve larger LPs. Consequently, when a formulation is
tightened while significantly affecting its compactness, a more compact and less tight
formulation may be solved faster, because the solver is able to explore the larger
feasible region more rapidly [64]. On the other hand, compact formulations usually
provide weak (not strong) lower bounds.

In conclusion, creating tight or compact computationally efficient formulations is a
non trivial task because the obvious formulations are very weak (not tight) or very
large, and trying to improve the tightness (compactness) usually means harming the
compactness (tightness).
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2.3.3. Improving UC formulations

Improving MIP formulations, especially the tightness, has been widely researched.
In fact, all the cutting plane theory, which has meant the breakthrough in MIP
solving, is about tightening the formulations [16, 17, 69, 140, 140, 141]. In the
case of UC problems, there have been efforts affecting single sets of constraints
[48, 70, 109, 113]. Lee et al. [70] and Rajan and Takriti [113] describe the convex
hull of the minimum up/down time constraints for the 1-binary (only modelling
commitment binary variables) and 3-binary format (modelling commitment, startup
and shutdown binary variables), respectively. Although both formulations are ideal
in terms of tightness, the formulation in [113] is considerably more compact which
results in a much lower computational burden.

Apart from convex hulls, some contributions seek to find stronger MIP formulations.
Frangioni et al. [48] proposes a tighter linear approximation for quadratic generation
costs; Ostrowski et al. [109] presents a new class of valid inequalities (cuts) to tighten
ramping constraints.

2.4. Modelling Wind Uncertainty

The high penetration of uncertain generation sources, such as wind and solar power,
in power systems have posed new challenges to the UC process. The deviation
between expected and real wind production must be absorbed by the power system
resources (reserves), which must be available and ready to be deployed in real time.
To guarantee that enough system resources are available to face real-time uncer-
tainty, the system resources must be committed in advance, usually the day-ahead,
by solving the so-called UC problem. It is imperative for ISOs to have an adequate
methodology to schedule an efficient amount of system resources (reserves) to face
the increasing amount of real-time uncertainty.

The short-term decision process for power systems operations (see section 2.1) is
conceptually a two-stage problem [143]. In the first-stage, the unit commitment
decision takes places hours to days ahead of the actual operation, where units are
committed to meet an expected power demand for each hour, based on the units’
costs and constraints. In the second-stage, after the uncertainty (e.g. wind) has
been realized, the power outputs of committed units are decided to meet the real-
time load. These dispatch decisions take place between minutes to seconds ahead
of the time implementation.

Let us consider the second-stage of the UC optimization problem (Equation 2.1)-
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(Equation 2.4), which is obtained by fixing the first-stage variable x:

min ¢ p+d'w

p,w

st. Hp+Jw <h (2.5)
Bp+Cw<g .
w<W (2.7)

where g = g — Ax.

The optimal solution of this LP problem will always be at a vertex of the feasible
region, because the objective function is linear and the feasible region is convex.
Therefore, the optimal solution is always at the very boundary of the feasible region,
which is also the boundary of feasibility. This solution is then by nature not designed
to be robust against perturbations in the feasible region.

In fact, Ben-Tal and Nemirovski [9],[10] reported that for many real LP problems,
the optimal solutions presented more than 50% violations of some of the constraints
due to small perturbations (0.01%) of uncertain data. These “optimal” solutions
become meaningless, especially if the constraints of the optimization problem are
hard constraints that cannot be violated. Similarly, under the stochastic paradigm,
it has been observed that using a single deterministic value (usually the mean value)
instead of uncertain parameters lead to very poor solutions (see, e.g., [15, 124]).

A reasonable strategy to overcome this problem is then to find a solution away from
the boundary (of feasibility), sacrificing optimality for some robustness. This can be
achieved by modifying the optimization problem to somehow consider a given level of
uncertainty. There are different strategies for modelling uncertainty in optimization
problems. These strategies define how much and where to move in the interior of
the feasible region.

For the case of the UC problem, there are mainly three different paradigms for
modelling uncertainty: deterministic, stochastic and robust. In the deterministic
paradigm, reserve levels must be given and they define how much the solution must
be away from the boundary of some constraints (usually the units’ generation lim-
its). The other two paradigms rely on uncertainty-oriented optimization techniques,
stochastic and robust programming, and they optimize the reserve levels endogen-
ously. In order to ensure feasibility, the stochastic and robust paradigms may move
the solution away from the boundary of all constraints if necessary.

The following three subsections provide an overview of all three paradigms. For
other methodologies, like chance-constrained optimization, the reader is referred to
[128] and references therein.
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2.4.1. Deterministic Paradigm

The deterministic paradigm has been the most common practice used for dealing
with uncertainty in the power industry, and it has been widely studied in the UC
literature, see for example [60, 123], Morales-Espana et al. [91, 99] and references
therein. A deterministic UC solves the problem (Equation 2.1)-(Equation 2.4), thus
committing and dispatching generating units to meet a deterministic expected load.
The uncertainty is handled by including (capacity) reserve constraints that impose
given reserve levels, e.g., the total capacity of committed units exceed the forecasted
load.

The reserve sizing is usually based on deterministic rule-of-thumb criteria. A com-
mon practice is to determine the level of reserve to cover the loss of the largest
generator, known as the N — 1 criterion, or a fraction of the hourly demand [116].
To consider different sources of uncertainty, the N — 1 criterion is commonly mixed
with a number of standard deviations of the error in uncertainty introduced by load
and wind. Some ISOs require enough power reserves to cover at least three times the
standard deviation of the net-load (forecast load minus forecast wind generation)
error prediction [54, 62]. Although probabilistic methods have been proposed to size
the level of reserves [2, 5, 32, 81, 108], the deterministic rule-of-thumb criteria are
still very popular in the electricity sector due to their simplicity.

The deterministic paradigm remains the most common paradigm in the power in-
dustry, because it is easy to implement in practice. However, the deterministic
paradigm usually leads to an over-scheduling of resources resulting in an econom-
ically inefficient way to handle uncertainty, especially when the reserve sizing is
determined by rule-of-thumb rules. This can be illustrated with the following ex-
ample. Suppose that an ISO wants to schedule enough reserves to cope with the
uncertainty range of a wind farm. This uncertainty range is between 100 and 200
MW, hence 100 MW of reserves (up and down together) is then required. Now,
suppose that the wind farm is only connected to a power line with transmission ca-
pacity of 75 MW, then a maximum wind production of 75 MW can be dispatched,
regardless of the possible realization of uncertainty. Consequently, the actual reserve
requirement is zero due to the transmission limit.

Although for this illustrative example it was easy to readjust the reserve levels, real
power systems are considerably more complex and it is not possible to perform this
reserve adjustment a priori. Furthermore, since a deterministic UC only considers
one expected deterministic condition, even with enough reserve levels, the power
system may not be able to deploy the reserves if the real-time condition deviates
significantly from the expected value. This has been confirmed by ISO’s operational
experience [84] as well as by numerical simulations shown in [12], [95] and chapter 3.

Uncertainty-oriented optimization methods, such as stochastic and robust program-
ming, seek to overcome these weaknesses, as described in the following sections.

28



2.4 Modelling Wind Uncertainty

2.4.2. Stochastic Paradigm

Stochastic optimization has gained substantial popularity for UC optimization under
parameter uncertainty. In the stochastic optimization approach, different (stochastic)
conditions can be considered through an explicit description of scenarios and their
associated probability [112, 121, 124].

Here, we provide an overview of the generic two-stage stochastic UC problem. Much
work has been done in various aspects of stochastic optimization. The reader is
referred to [15, 68, 124] and references therein for a more comprehensive picture of
stochastic optimization (including multi-stage stochastic problems).

In the two-stage stochastic problem, the uncertainty is realized after the first-stage
decisions must be implemented, but before the implementation of the second-stage
decisions. Thus, the second-stage decisions are the actions implemented to face the
unexpected realization of the uncertainty.

The two-stage UC problem (Equation 2.1)-(Equation 2.4) under the stochastic paradigm,
only considering wind uncertainty, can be represented as follows:

min (bTZI: +E {chg + dngD

T,Pg,We

s.t. Fax <f, x is binary (2.8)
Hp. +Jw. <h, V¢eZ (2.9)
Az +Bp. +Cw.<g, VseZ (2.10)
w.<W,, VYseZ (2.11)

where the objective is usually to minimize the expected generation cost considering
the occurrence probability of each scenario. The variables @ represent the first-stage
decisions, p. and w. the second-stage decisions, W the uncertain wind realization
for scenario ¢, and Z the set of scenarios. The operating constraints involving the
second-stage variables (Equation 2.9)-(Equation 2.11) are enforced for all scenarios.

Much research along the stochastic UC has been done. Takriti et al. [129] pro-
poses one of the first UC under the stochastic paradigm, where uncertain demand
was considered. Bouffard et al. [22],[23] introduces uncertain generation outages.
Wu et al. [145] models outages of generation units and transmission lines as well
as uncertain demand. Ruiz et al. [120] also incorporates two different sources of
uncertainty, generation unreliability and deviations from the load forecast. Some

other works have focused on modelling wind generation uncertainty, see for example
21, 86, 112, 131, 134].

Although the stochastic paradigm overcomes the main drawbacks of the determin-
istic paradigm, it presents however some practical limitations: 1) a large number of
scenario samples is required to obtain robust solutions (i.e. feasible solutions for any
wind uncertainty realization), which results in a computationally intensive problem
(often intractable); and 2) it may be difficult to obtain an accurate probability dis-
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tribution of the uncertainty, this could considerably affect the efficiency of the final
decisions [14].

2.4.3. Robust Paradigm

Here we present the two-stage adaptive robust UC problem. For adaptive-multi-
stage and static robust problems as well as details about different uncertainty sets,
the reader is referred to [10, 14, 27] and references therein.

The two-stage adaptive UC problem, only considering wind uncertainty, can be
represented as follows:

min (bTw -+ max min (ch (&) + dTw>>

£€€E p()

s.t. Fax <f, x is binary (2.12)
Hp (&) +Jw <h, V{e= (2.13)
Axz+Bp({)+Cw<g, VE€ecZ= (2.14)
w=¢ VEEES (2.15)

where the objective function is to minimize the sum of commitment cost b'x and
worst-case dispatch cost (max-min expression) maxgez min,, (ch + dT'w) over the
planning horizon. Notice that max-min form for the worst-case dispatch cost seeks
to minimize the economic dispatch cost for a fixed commitment  and wind nodal
injection &, which is then maximized under the uncertainty set =.

Note that only the right hand side of (Equation 2.15) have an explicit dependence
on the uncertain parameter & (equal to w), while the vectors b,c,d,f, g, and h
together with matrices A, B, C,F,H and J are taken to be deterministically and
exactly known. On the other hand, the second-stage variables p (€) are a function
of the uncertain parameter &, hence fully adaptive to any uncertain realization of
the uncertainty:.

The robust paradigm is attractive in several aspects 1) it requires moderate in-
formation about the underlying uncertainty, such as the mean and the range of the
uncertain data; and 2) it immunizes the solution against all realizations of the un-
certain data within a deterministic uncertainty range. There have been recent works
addressing wind uncertainty in the adaptive robust UC problem [12, 65, 151, 152].
Bertsimas et al. [12] presents a two-stage adaptive UC, where wind uncertainty is
modelled as a continuous bounded range (polyhedral uncertainty set). Zhao et al.
[152] takes into account demand-response and wind uncertainties simultaneously.
Zhao and Guan [151] mixes robust and stochastic optimization with the objective
to achieve lower expected total costs while ensuring the system robustness. Hu et al.
[65] elaborates an uncertainty set that takes into account the correlation between
wind and demand.
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Although the robust paradigm partly overcomes the disadvantages of the stochastic
paradigm, it presents two main drawbacks, one related with its computational intens-
ity and the other with its over-conservatism. The computational burden of adaptive
robust UC does not depend on the number of scenarios, but it requires solving an
MIP problem together with a bilinear program to obtain the worst-case scenario
[12, 151-153]. This problem is considerably more complex to solve than a pure MIP,
requiring ad-hoc solving strategies [12, 151], and only local optimum is guaranteed,
in contrast with the boundedly close to global optimum that is guaranteed by the
MIP.

The over-conservatism in the robust paradigm is a natural consequence of protecting
the solution against each uncertainty realization within the uncertainty set, regard-
less of its probability. The solution is especially protected against the worst case
scenario which may be fictitious and very unlikely to occur. To deal with the over-
conservatism, parameters (like the budget-of-uncertainty [13]) are introduced in the
optimization problem to control the level of conservatism of the robust solution
[12, 65, 151, 152]. However, tuning these parameters is a far from trivial task [128§]
and highly dependent on the specific study case [12, 151].

In addition, and to the best of our knowledge, all the work introducing wind uncer-
tainty into adaptive robust UCs does not allow wind to have any flexibility because
(Equation 2.15) imposes that w takes a fixed wind realization. However, wind has
some flexibility because it can be curtailed. Therefore, what is uncertain is not the
wind production range but rather the upper bound of the possible wind dispatch.

2.5. Conclusions

The traditional energy-block scheduling approach is unable to adequately prepare
the power system to face perfectly known system conditions. We identified three
main drawbacks of the traditional energy-block scheduling approach that lead to an
unnecessary and inefficient use of system resources (reserves) and can even comprom-
ise the power system security. These drawbacks can be overcome 1) by scheduling
the power generation in a piecewise-linear fashion to follow a forecasted smooth
power demand profile; 2) by modelling the ramp constraints, in UCs, based on
power production instead of energy, then respecting all ramping constraints; and
3) by explicitly scheduling the intrinsic startup and shutdown power trajectories of
generating units, i.e., introducing these constraints in the UC formulations. Con-
sequently, it is imperative to develop more adequate and accurate models.

Developing more accurate models would be pointless if the models cannot be solved
efficiently enough in the first place. The UC problem is an integer and non-convex
problem which is difficult to solve efficiently, especially for large-scale problems.
Mixed-integer (linear) programming (MIP) has become a very popular approach to
solve UC problems due to significant improvements in MIP solvers over the last
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two decades. Despite this significant breakthrough, the time required to solve UC
problems continues to be a critical limitation that restricts its size and scope. This
chapter identified the key features that affects the computational burden of MIP
formulations: the tightness and compactness. Therefore, to develop computationally
efficient MIP models, it is neccesary to devise tight and preferably simultaneously
compact MIP formulations. This is, however, a non trivial task because the obvious
formulations are very weak (not tight) or very large, and trying to improve the
tightness (compactness) usually means harming the compactness (tightness).

UC formulations can be further extended to deal with uncertainty. This chapter also
gave an overview of the the three main paradigms used to deal with wind uncertainty
in UC problems: deterministic, stochastic and robust. The deterministic paradigm,
based on reserve levels, is the most common in the power industry because it is
easy to implement in practice and it is not as computationally intensive as the other
paradigms. However, the deterministic paradigm usually leads to an over-scheduling
of resources resulting in an economically inefficient way to handle uncertainty. Fur-
thermore, a deterministic UC only considers one expected deterministic condition,
even with enough reserve levels, the power system may not be able to deploy the
reserves if the real-time condition deviates significantly from the expected value.

Uncertainty-oriented optimization methods, such as stochastic and robust program-
ming, seek to overcome the weaknesses of the deterministic paradigm. However,
there is a price to pay in order to better tackle uncertainty:

» The stochastic approach presents some practical limitations: 1) a large number
of scenario samples is required to obtain robust solutions, which results in
a computationally intensive problem (often intractable); and 2) it may be
difficult to obtain an accurate probability distribution of the uncertainty.

o Although the robust paradigm partly overcomes the disadvantages of the
stochastic one, it presents two main drawbacks: 1) it requires solving an MIP
problem together with a bilinear program to obtain the worst-case scenario,
this problem is considerably more complex to solve than a pure MIP. 2) The
over-conservatism in the robust paradigm is a natural consequence of protect-
ing the solution against each uncertainty realization within the uncertainty
set, regardless of its probability. The solution is especially protected against
the worst-case scenario which may be fictitious and very unlikely to occur.
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This Chapter presents a comparison between the traditional energy-block scheduling
approach and the ramp-based scheduling approach proposed in this thesis. In the first
section, we introduce the two approaches and the models used to represent them, and
we also present the power system used to perform the comparisons. Then, we describe
the procedure used to assess their performance. The last two sections analyse the
cases where scheduling is performed under certain and uncertain system conditions,
where the latter only considers wind uncertainty.
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3.1. UC approaches and Power System

3.1.1. UC approaches

Two different network-constrained scheduling approaches are implemented. The
traditional energy-block approach, labelled as EnSch, and the ramp-based scheduling
approach, labelled as RmpSch. All models are implemented as MIP formulations.

Conventional EnSch UC seek to provide an energy demand profile at minimum cost.
The energy demand is represented using energy levels, hourly averaged generation, in
a stepwise fashion. All constraints involving generation levels, e.g., ramp-constraints,
are applied to these energy levels. For this study, we use the MIP-based network-
constrained unit commitment (UC) formulation in [47] to represent EnSch, which is
quite standard in the UC literature [51, 60, 109, 123].

The RmpSch approach proposed in [99], draws a clear distinction between power
and energy. Demand and generation are modelled as hourly piecewise-linear func-
tions representing their instantaneous power trajectories. The schedule of generating
unit output is no longer a stepwise function, but a smoother function that respects
all ramp constraints. In addition, RmpSch also includes the inherent startup and
shutdown power trajectories of generating units, thus avoiding power discontinuities
in the scheduling stage. The network-constrained formulation used in this study is
the MIP-based UC proposed in [99] (see Appendix B), which core is built upon the
convex hull formulation in [97].

3.1.2. Power System

To evaluate the performance of different network-constrained UC approaches, we use
the modified IEEE 118-bus test system described in Appendix C for a time span of
24 hours. The system has 118 buses; 186 transmission lines; 54 thermal units; 91
loads, with average and maximum levels of 3991 MW and 5592 MW, respectively;
and three wind units, with aggregated average and maximum production of 867 MW
and 1333 MW, respectively, for the nominal wind case (see Figure 3.3).

All tests were carried out using CPLEX 12.6 [1] on an Intel-i7 (64-bit) 3.4-GHz
personal computer with 16 GB of RAM memory. The problems are solved until
they hit a time limit of 24 hours or until they reach an optimality tolerance of
0.05%.
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Figure 3.1.: Scheduling and Evaluation Stages
3.2. UC Approach Analysis

3.2.1. Scheduling and Evaluation Stages

To compare the performance of the different network-constrained UC approaches,
we make a clear difference between the scheduling stage and the evaluation stage.
Here, we analyse the cases where scheduling is performed to deal with certain and
uncertain system conditions, where the latter only considers wind uncertainty. The
computational experiments proceed as follows, see Figure 3.1.

1. Scheduling stage: solve the different network-constrained UC models and ob-
tain the hourly commitment policy (first-stage decisions), using a small rep-
resentative number of wind scenarios for the wind units.

2. Out-of-sample evaluation stage: for each commitment policy, solve a 5-min
network-constrained economic dispatch problem repetitively for a large set of
new wind scenarios in order to obtain an accurate estimate of the expected
performance of each UC policy.

In order to mimic the high costs due to corrective actions in real time operations,
we introduce penalty costs for the violation of some constraints in the 5-min eco-
nomic dispatch. The penalty costs are set to 10000 $/MWh and 5000 $/MWh for
demand-balance and transmission-limits violations, respectively, as suggested in [47]
(similarly to [12, 151]). These penalty costs represent the expensive real-time cor-
rective actions that an independent system operator (ISO) needs to take in the event
that the actual system condition significantly deviates from the expected condition,
such as dispatching fast-start units, voltage reduction or load shedding.

To represent the degree of flexibility that generating units have during the statup
and shutdown time, the 5-min simulation allows the units to shutdown and startup
around £30 min from the exact hourly commitment that resulted from the day-
ahead UC. This flexibility is introduced to mimic real-time operation actions which
occur in real power systems with 5-min real-time markets [80].
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The 5-min network-constrained economic dispatch (ED) model used for the evalu-
ation stage is an approximation of a more complex architecture of real-time markets
[29, 45]. Figure 3.2 shows how the generation is generally dispatched in 5-min real-
time markets. A snapshot of the power system state is taken 1 min prior to the
beginning of the 5-min balancing interval. Next, an ED is used to match the ex-
pected demand for the next 5 min, thus obtaining the base point of all generating
units. Generation must ramp from the previous to the next base point in 4-min and
stay at the new base point for 1 min, where the new snapshot of the system is taken
and the next ED is solved. For the sake of simplicity, in the simulation stage, the
generating units are dispatched to ramp linearly from one base point to the next, see
dashed line in Figure 3.2. The 5-min network-constrained economic dispatch model
is then based on [99] (see Appendix B).
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Figure 3.2.: Simulated generation dispatch

To generate scenarios for the uncertain wind power production, we use Latin Hyper-
cube Sampling (LHS). We assume that the wind production follows a multivariate
normal distribution with predicted nominal value and volatility matrix [151]. The
idea in applying LHS is to optimally distribute the samples to explore the whole area
in the experimental region, avoiding the creation of scenarios that are too similar
(clusters) [55].

3.2.2. Performance Metrics

We assess the performance of the UC scheduling approaches in eight aspects, two
related with the scheduling stage and six with the evaluation stage. These aspects
are described as follows.

Scheduling stage: 1) the fixed production costs (FxdCost [k$]), including non-load,
startup and shutdown costs; and 2) the number of startups (# SU). These two
aspects indicate the commitment decisions that were needed by each approach to
prepare the system to deal with the given wind uncertainty.

Evaluation stage: 3) the average dispatch costs (Average [k$]), indicates the eco-
nomic efficiency of the UC decision; 4) the volatility of these costs represented by
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the standard deviation of dispatch costs (Std [k$]), which indicates the reliability of
the real-time dispatch operation under the UC decision; 5) the dispatch cost of the
worst-case scenario (Worst [k$]), indicates how robust the UC decision is against
the worst-case scenario (from the full set of out-of-sample scenarios); 6) number
of scenarios where there were violations in either demand-balance or transmission-
limits constraints (# Sc); 7) total number of these violations (# Tot); and 8) total
accumulated energy that could not be accommodated, demand-balance violations
(MWh). The last three aspects also indicate how robust the UC decision is against
different wind scenarios.

3.3. Dealing with “Certainty”

Before assessing the performance of the different network-constrained UC approaches
under uncertainty, we evaluate them under completely known and expected system
conditions. For this case study, then, wind is not considered and the objective is
to find the cheapest schedule for two deterministic and completely known power
demand profiles. We assume that the power demand profiles are perfectly known
and that no uncertain events will happen. Therefore, there should be no need for
operating reserves and hence they are taken into account (i.e., they are set to zero).
Although this situation is hypothetical, it helps to evaluate and compare the two
scheduling approaches.

Table 3.1 shows the two power demand profiles D1 and D2, which present the same
energy profile (DF in Table 3.1) but different ramp requirements.

Table 3.1.: Power and Energy Demand Profiles

Hour 0 1 2 3 4 5 6 7 8 9 10 11 12

D1* 1500 | 1750 | 2250 | 2750 | 3000 | 3500 | 3750 | 4000 | 4500 | 5000 | 5250 | 5500 | 5000
D2* 1625 | 1625 | 2375 | 2625 | 3125 | 3375 | 3875 | 3875 | 4625 | 4875 | 5375 | 5375 | 5125
DEt 1625 | 1625 | 2000 | 2500 | 2875 | 3250 | 3625 | 3875 | 4250 | 4750 | 5125 | 5375 | 5250

Hour 13 14 15 16 17 18 19 20 21 22 23 24
D1* 4500 | 4000 | 3250 | 3000 | 3500 | 4000 | 5000 | 4500 | 3500 | 2500 | 2000 | 1500
D2* 4375 | 4125 | 3125 | 3125 | 3375 | 4125 | 4875 | 4625 | 3375 | 2625 | 1875 | 1625
DEt 4750 | 4250 | 3625 | 3125 | 3250 | 3750 | 4500 | 4750 | 4000 | 3000 | 2250 | 1750
*Power [MW] at the end of the hour tTotal Energy [MWHh] for the hour

Table 3.2 shows the optimal solutions found by RmpSch and EnSch to supply D1
and D2. The optimal schedules obtained by each approach for all 54 generating
units are listed in Appendix D. Note in Table 3.2 that EnSch provides the same
optimal scheduling solution for D1 and D2 because they present the same energy
profile. On the other hand, RmpSch provides different optimal scheduling for D1
and D2, although both scheduling solutions satisfy the same total energy demand.
Notice that the FxdCost of RmpSch are higher than those of EnSch, because: 1)
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RmpSch needs to satisfy both specific power and energy profiles, unlike EnSch which
just seeks to satisfy an energy profile at minimum cost; and 2) EnSch overestimates
the units’ ramp capability, that is, EnSch may produce energy schedules requiring
fewer units than are actually needed (this is one reason why these energy schedules
are usually infeasible [99]).

Table 3.2.: Scheduling results for the different approaches for demand D1 and D2

Approach Demand | FxdCost [k§] Dispatch [k$] # SU

- D1 51.352 901.908 16
P D2 49.618 907.425 19
EnSch DI & D2 34.724 930.185 11

Table 3.3 and Table 3.4 show the ramp requirements of the power demand profiles
D1 and D2, respectively, and the ramp that was scheduled for both scheduling
approaches. The ramp requirements can be easily calculated from the power demand
D, as D; — D;_1. The ramp schedule of every approach is calculated as the total
ramp available of all committed units. The positive and negative values refer to
upward and downward ramps, respectively. Numbers between parenthesis stand for
the cases where the scheduled ramp of RmpSch or EnSch is lower than the required
ramp imposed by the demand.

We can observe that RmpSch always schedule enough ramp capabilities to supply
the ramp demand. On the other hand, the EnSch schedule does not provide enough
ramp resources for three periods for the case of D1, see Table 3.3, and for two
periods for the case of D2, see Table 3.4. This is because EnSch presents the same
ramp schedule for D1 and D2, because they have the same energy profile. One power
profile has a unique energy profile and hence satisfying a power profile automatically
satisfies the energy profile. However, one energy profile has infinite possible power
profiles [57, 99, 118]; therefore, even though EnSch could provide a given energy
profile, it cannot guarantee that all possible resulting power profiles can be supplied
(88, 99].

Table 3.3.: Ramp Profiles for demand D1 (MW /h)

Hour 1 2 3 4 5 6 7 8 9 10 11 12
D1~ 250 500 500 250 500 250 250 500 500 250 250  -500
RmpScht | 935.6 960.6 552.5 696.75 981.75 994.25 1006.75 1033 1103 1138 1138 -1138
EnScht | 1045.6 727.5 900.5 923 1058 1058 1083 1083 1098 1098 1098 -1098

Hour 13 14 15 16 17 18 19 20 21 22 23 24
D1* -500  -500 -750 -250 500 500 1000  -500 -1000 -1000 -500 -500
RmpScht | -1138 -1143 -1128 -1078 1078 1078 1078 -1078 -1088 -1063 -983 -808
EnScht | -1098 -1108 -1073 -998 998 998  (998) -998 (-998) (-983) -983 -958

* Ramp Requirement TRamp Available
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Table 3.4.: Ramp Profiles for demand D2 (MW /h)

Hour 1 2 3 4 5 6 7 8 9 10 11 12

D2* 0 750 250 500 250 500 0 750 250 500 0 -250
RmpSch’ | 1045.6 1070.6 612.5 763 1010.5 1029.3 1041.8 1081.8 1089.3 1138 1138 -1138
EnSch |1045.6 (727.5) 900.5 923 1058 1058 1083 1083 1098 1098 1098 -1098

Hour 13 14 15 16 17 18 19 20 21 22 23 24
D2* -750 -250  -1000 0 250 750 750 -250  -1250 -750 -750 -250
RmpSch® | -1143  -1118 -1118 1130.5 1130.5 11455 1130.5 -1213 -1258 -1038 -933 -758
EnSchf | -1098 -1108 -1073 998 998 998 998 -998  (-998) -983 -983 -958

* Ramp Requirement fRamp Available

Table 3.5 shows the results from the evaluation stage for the different approaches,
where once the commitment decisions are obtained, the deterministic demand must
be supplied through a 5-min economic dispatch, as described in subsection 3.2.1.
The ramp-based scheduling approach RmpSch was able to supply both demand
profiles without incurring any constraint violation. In fact, the dispatch cost in the
evaluation stage is lower than that in the scheduling stage (see Table 3.2). This
is because the 5-min optimal dispatch provides more flexibility than the 1-hour
dispatch used in the scheduling stage.

Table 3.5.: Evaluation Stage: 5-min economic dispatch

Approach Demand Dispatch Costs Violations
k9] # Tot MWh

D1 899.641 0 0

RmpSch

p D2 905.472 0 0

D1 1501.029 47 58.189
EnSch

D2 2036.099 22 111.599

On the other hand, the traditional energy-block scheduling approach EnSch could
not satisfy any of the demand profiles. The high dispatch costs are due to violations
of the demand-balance constraint (58 MWh and 111 MWh for D1 and D2, respect-
ively). These demand violations are mainly due to ramp scarcity, infeasible energy
delivery, capacity scarcity, and deterministic unplanned events:

1. Ramp Scarcity: As discussed above, planning one unique energy profile does
not guarantee that the system can satisfy the potential infinite power profiles.

2. Infeasible Energy Delivery: Applying ramp-constraints to energy levels or
(hourly) averaged generation levels, instead of power, results in energy sched-
ules that are not feasible [57]. That is, the energy-block schedule approach
does not guarantee that the commitment decisions can actually provide the
resulting energy schedule, as widely reported in the literature, see for example
[57, 58, 88, 99, 144, 150].
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3. Capacity Scarcity: The demand peak of D1 is 5500 MW and occurs at the end
of hour 11. Note that EnSch scheduled 21 units for this hour (see Table D.5
and Table D.6 in Appendix D) having a total production capacity of 5390 MW.
This is in contrast to RmpSch, which committed 24 units, for a total capacity
of 5690 MW, at hour 11 (see Table D.1 and Table D.2 in Appendix D) to
satisfy the peak demand of D1. This capacity scarcity event has been also
reported in [99], and they appear because the maximum power in one period
is always greater than or equal to the energy level for that period (because the
energy is the average power), as shown in Figure 1.2 in chapter 1. Therefore,
modelling only energy levels ignores the possible power peaks.

4. Deterministic Unplanned Fvents: The traditional energy-based scheduling ap-
proach usually ignores the intrinsic startup and shutdown power trajectories
of thermal units. Consequently, there may be a significant amount of energy
that is not being allocated, affecting the total load balance. As a result, there
is an unplanned and inefficient deployment of resources in real time that is
required to accommodate these power trajectories [88].

3.4. Dealing with Uncertainty

This section compares the performance of five different UC formulations that deal
with uncertainty: four resulting from applying the deterministic and stochastic
paradigms to both EnSch and RmpSch approaches, and one from the robust mod-
elling of reserves under the RmpSch approach [95].

To compare the performance of the different network-constrained UC approaches,
we implement the scheduling and the evaluation stages described in section 3.2:

1. Scheduling stage: solve the different network-constrained UC models and ob-
tain the hourly commitment policy (first-stage decisions), using 20 wind scen-
arios for each of the three wind units presented in Table C.6, Table C.7 and
Table C.8 in Appendix C. Figure 3.3 shows the aggregated wind production
of these wind scenarios.

2. Out-of-sample evaluation stage: for each commitment policy, solve a 5-min
network-constrained ED problem repetitively for a set of 200 new wind scen-
arios in order to obtain an accurate estimate of the expected performance
of each UC policy. It is important to highlight that more than the 20% of
these out-of-sample scenarios fall outside (in at least one hour) the uncertainty
bounds shown in Figure 3.3.

We assume that the 20 scenarios of the scheduling stage (see Figure 3.3) are the
only information available to obtain the commitment decisions. Therefore, we use
these data to describe the different wind uncertainty representation required by
the different optimization paradigms. The deterministic paradigm (Det) uses the
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Figure 3.3.: Representation of wind uncertainty over time, 20 scenarios and envel-
opes

nominal wind production and two hourly reserves, upwards and downwards which
are defined as the nominal wind production minus the minimum wind envelope
and the maximum wind envelope minus the nominal wind production, respectively
(see Figure 3.3). The stochastic paradigm (Stch) uses all 20 scenarios. Finally, the
robust (Rob) paradigm uses the nominal wind production together with minimum
and maximum envelopes of power-capacity and ramp-capability, which are obtained
from this set of 20 scenarios.

3.4.1. Out-of-sample Evaluation

Table 3.6 compares the performance of the different UC approaches under differ-
ent optimization paradigms. This comparison is made through 200 out-of sample
wind scenarios, as described above. From the scheduling stage, we can observe that
the deterministic paradigm, for both scheduling approaches, commits the largest
quantity of resources (higher FxdCost), because this is the only approach that can-
not readjust (optimize) the given level of reserves by considering wind curtailment.
That is, the reserve requirements for the deterministic paradigm results in a larger
quantity of committed resources. For the RmpSch approach, Rob presents lower
FxdCost than Stch, but Rob started two more units. This difference is because
Rob schedule more flexible units (higher ramps) which usually present lower fixed
cost but higher variable cost. This difference also indicates that the uncertainty in-
formation required by these two paradigms leads to different commitment strategies,
where Rob seeks to guarantee feasibility to the given uncertainty ranges, and Stch
seeks to minimize the expected costs of the given scenarios.

From the evaluation stage in Table 3.6, we can observe the following:

1. Stch vs. Det: Despite the scheduling approach used, Stch presents signific-
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Table 3.6.: Comparison Between the Deterministic, Stochastic and Proposed Ro-

bust Paradigms Under 200 Out-of-Sample Wind Scenarios

Scheduling Evaluation: 5-min Economic Dispatch
Hourly Dispatch Costs [k$] Violations

FxdCost [k$] # SU || Average Std Worst |# Sc # Tot MWh
FnSeh Det 33.977 10 1223.191 509.703 4818.712 | 200 2089 8630.74
Stch 33.728 10 1051.266 147.652 2568.092 | 200 1159 5187.56
Det 55.492 16 795.559  148.442  2234.517 29 252 594.13
RmpSch  Stch 54.765 12 784.030  124.964 2192.011 13 126 392.25

Rob 51.986 14 769.072 14.520  812.844 0 0 0
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antly lower Average, Std and Worst-case dispatch costs than Det. This clearly
shows the advantages of the stochastic paradigm over the deterministic one,
as expected.

. Robustness of Det: Det committed the largest quantity of resources, but it

is the least robust despite the scheduling approach. This is mainly because,
under the deterministic paradigm, most of the constraints, e.g., the network
constraints, are only modelled for the nominal case and this cannot guarantee
that the committed reserves can be deployed through the network. This is
in contrast to Rob and Stch, where generating units are committed taking
into account that power must (and can) be delivered to specific places in the
network where the uncertainty appears. In short, since Det only considers
one expected deterministic condition, even with enough reserve levels, the
power system may not be able to deploy the reserves if the real-time condition
deviates significantly from the expected value. This has been confirmed by
ISO’s operational experience [84] as well as by numerical simulations shown
here and in [12, 95].

. Det-RmpSch vs. Stch-EnSch: The Average and Worst-case dispatch cost of

Stch- EnSch are around 32% and 15% higher than Det- RmpSch, respectively.
This cost difference is mainly due to the penalty costs of the energy-balance
constraint violations. For Stch-EnSch, the total number of violations and the
total energy that could not be accommodated is more than 4.5 and 8.7 times
higher than Det-RmpSch, respectively. This very surprising efficiency that
the deterministic RmpSch exhibits over the stochastic EnSch is due to the
adequate system representation of the RmpSch approach (see section 3.3). It
would be misleading to expect that the stochastic EnSch would produce much
better results dealing with uncertainty when, actually, this traditional EnSch
approach is not even able to adequately deal with certainty, as widely discussed
in section 3.3 and section 2.2.

. Stch-RmpSch vs. Rob-RmpSch: The Average dispatch cost of Stch-RmpSch

is around 2% higher than Rob-RmpSch. The Std and Worst-case dispatch
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costs for Stch-RmpSch are more than 8.6 and 2.6 times higher, respectively.
These significant costs differences is because Stch-RmpSch incurred in some
constraint violations, unlike Rob-RmpSch.

In summary, for this case study, the RmpSch approach outperforms EnSch due to an
adequate system representation. Furthermore, a deterministic formulation using this
adequate system representation can outperform a stochastic formulation that uses
an “inadequate” representation. In addition, the performance of the Det- RmpSch
can be further improved by dealing with uncertainty under Stch and Rob paradigms.

3.4.2. In-sample Evaluation

To observe the performance of the Rob and Det paradigms compared with a “per-
fect” Stch paradigm, we carried out the 5-min economic-dispatch evaluation stage
using the same (in-sample) scenarios that were used by the Stch formulations in the
scheduling stage.

Table 3.7 shows the performance of the different UC approaches under the 20 (in-
sample) scheduling scenarios. In general the results follow the same behaviour of
those found in the out-of-sample evaluation presented in subsection 3.4.1, hence
similar conclusions can be drawn. However, in this specific in-sample case, the
Average and Worst-case dispatch costs of Stch-Rmp are slightly lower than Rob-
Rmp (around 0.6 and 0.5%, respectively), because 1) Stch- Rmp did not present any
constraint violation in the evaluation stage, and 2) Stch-Rmp is the optimal schedule
for the 20 in-sample wind scenarios, unlike Rob- Rmp that optimizes over a nominal
scenario.

Table 3.7.: Comparison Between the Deterministic, Stochastic and Proposed Ro-
bust Paradigms Under the 20 In-Sample Wind Scenarios

Scheduling Evaluation: 5-min Economic Dispatch
Hourly Dispatch Costs [k$] Violations

FxdCost [k$] # SU || Average Std Worst | # Sc # Tot MWh
EnSch Det 33.977 10 1165.768 385.561 2501.214 | 20 162 750.21
Stch 33.728 10 1027.414  18.267  1088.448 20 108 471.14

Det 55.492 16 770.707  29.597  887.280 2 15 9.6

RmpSch  Stch 54.765 12 764.406 12.879 790.333 0 0 0

Rob 51.986 14 769.037 12.517 794.039 0 0 0
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3.5. Computational Performance

3.5.1. EnSch vs. RmpSch

Table 3.8 shows a comparison of problem size between the different models. The
deterministic and stochastic models based on the EnSch approach present a larger
number of constraints and nonzero elements than the models based on the RmpSch
approach, even though RmpSch models the units’ shutdown and variable-startup
power trajectories, unlike EnSch. This is because RmpSch is built upon tight and
compact formulations [97, 100]. However, RmpSch presents a larger number of con-
tinuous and binary variables, where the extra binary variables are used to model
the variable startup costs, depending on how long the units have been offline [100].
Notice that, actually, both formulations EnSch and RmpSch only require the com-
mitment variables to be defined as binary, because the other variables (e.g., startup
and shutdown) take binary variables even if they are defined as continuous. This is
widely discussed in [109] and specially in [91]. Note however that both references
claimed that it is convenient to define these variables as binary to fully exploit the
solver’s strategies.

Table 3.8.: Problem Size of The Different Approaches

. Nonzero Continuous Binary
Constraints ) .
elements  variables variables
Det 33969 467329 9720 3888
EnSch
Stch 217689 5559883 117936 3888
Det 18093 315424 11016 6376
RmpSch Stch 199221 5497707 143856 6376
Rob 36141 1074712 21096 6520

It is interesting to highlight the difference between Rob-RmpSch and Det-EnSch.
Regarding the number of constraints, Rob- RmpSch is larger, but it is around twice
the size of Det- EnSch in terms of nonzero elements, continuous and binary variables.
This is an insignificant problem-size increase considering the fact that Rob- RmpSch
includes the inherent startup and shutdown power trajectories of generating units,
and a robust modelling of power-capacity and ramp-capability reserves (in compar-
ison, Det-EnSch only models power-capacity reserves in a very simplistic fashion
[47]).

Although the size of an MIP formulation influence its computational burden, the
tradeoff between the problem size (compactness) and tightness is what finally defines
the computational performance [91, 139, 141], as detailed in subsection 2.3.2 in
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chapter 2. The tightness of an MIP formulation defines the search space (relaxed
feasible region) that the solver needs to explore in order to find the (optimal integer)
solution. The tightness of an MIP formulation can be measured with the integrality
gap [91, 109, 139], which is defined as the relative distance between the relaxed and
integer solutions. Although the integrality gap of the two formulations which are
not modelling exactly the same problem should not be directly compared, these gaps
provide an indication of the strength of each formulation.

Table 3.9 shows the computational performance of the different models. RmpSch for-
mulations are tighter than EnSch formulations, and the integrality gaps of RmpSch
are around half the ones of EnSch. This roughly means that before starting the
branch-and-cut process to find the integer solution, RmpSch is already half way
nearer than EnSch. Consequently, RmpSch formulations find the integer optimal
solutions considerably faster than EnSch (within the required optimality tolerance).

Table 3.9.: Computational Burden of The Different Approaches

Integrality — MIP* LP Nodes
Gap [%] Time [s] Time [s] explored
Det 1.205 766.2 1.86 60756
EnSch
Stch 1.267 (0.22%)  246.76 79192
Det 0.721 8.75 0.67 29
RmpSch Stch 0.737 867.88 38.13 819
Rob 0.416 90.45 16.77 250
*(-)shows the final optimality tolerance if the time limit is reached

Although all models deal with uncertainty, the problem size and computational
burden of those under the stochastic paradigm directly depend on the quantity of
scenarios modelled.

Finally, it is interesting to note that Rob-RmpSch is almost an order of magnitude
faster (around 8.5x) than Det-EnSch, and Rob-RmpSch solved the MIP problem
above 2.7 faster than the time required by Stch-EnSch to solve the LP relaxation.

3.5.2. Tight and Compact EnSch

As described in section 3.1, the mathematical formulation in [47] was used in this
study to represent EnSch, because this formulation is quite standard in the UC
literature [51, 60, 109, 123]. However, this thesis proposes a tight and compact
formulation for EnSch, see Article III.

Table 3.10 and Table 3.11 shows the problem size and computational performance
of this tight and compact formulation, labelled as TCEnSch. The formulation

45



Chapter 3 Comparison of Energy-Block and Ramp-Based Scheduling Approaches

TCEnSch is above two orders of magnitude faster than EnSch. Furthermore, the
stochastic version of TCEnSch solved the MIP problem around 1.2x faster than the
time required by the Stch- EnSch to solve the LP relaxation.

Table 3.10.: Problem Size of The Different Approaches

. Nonzero Continuous Binary
Constraints ) ]
elements  variables variables

Det 17199 536359 8424 6390
Stch 182367 9994075 116640 6390

TCEnSch

Table 3.11.: Computational Burden of The Different Approaches

Integrality MIP LP Nodes
Gap [%]  Time [s] Time [s] explored
Det 0.504 4.54 0.34 121
TCEnSch
Stch 0.577 206.47 22.03 100

A detailed comparison between formulations TCEnSch and EmSch can be found
in Article IIT (where these formulations are labelled as P2 and 3bin, respectively).
Here, it is important to highlight that building more elaborated models, such as
RmpSch, upon tight and compact formulations [53, 91, 97, 100] lead to computa-
tionally efficient models.

3.6. Conclusions

In this chapter, we presented numerical results comparing the performance of two
different network-constrained scheduling approaches: the traditional energy-block
approach and the ramp-based scheduling approach proposed in this thesis. The
comparison is carried out under certain and uncertain system conditions, where
the latter only considers wind uncertainty. Numerical results reflected that the
consequences of theoretical problems of the traditional energy-block scheduling ap-
proach. The ramp-based scheduling approach outperformed the traditional energy-
block approach due to an adequate system representation; hence to efficiently deal
with uncertainty, it is imperative to adequately deal with certainty. Furthermore,
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numerical results showed that a deterministic formulation using this adequate sys-
tem representation can outperform a stochastic formulation that uses an “inad-
equate” representation. In addition, the performance of the deterministic ramp-
based scheduling approach was further improved by dealing with uncertainty under
stochastic and robust paradigms.
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In this last chapter of the thesis, the main conclusions are drawn, the most relevant
contributions are presented, and some guidelines for future work are outlined.

4.1. Conclusions

This thesis proposes computationally efficient models for day-ahead planning in
thermal power systems to adequately face the stochastic nature of wind production
in the real-time system operation. These models can support ISOs to face the new
challenges in day-ahead planning as uncertainty increases dramatically due to the
integration of variable and uncertain generation resources, such as wind and solar
power.

The following subsections expose the conclusions in three parts: power system rep-
resentation, UC computational performance, and wind uncertainty management. A
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list of specific contributions for each of these parts can be found in section 4.2 in
chapter 1.

4.1.1. Power System Representation

Even in the absence of uncertainty, current day-ahead scheduling practices do not
exploit the real flexibility of power systems, this increases operation costs and may
even endanger the power system security. In this thesis, we identified four main
drawbacks of current energy-block scheduling practices that lead to an unnecessary
and inefficient use of system resources (reserves):

1. In markets that are physically cleared on an hourly (or half-hourly) basis, such
as those in Europe, generators are penalized if they deviate from their hourly
energy schedule. In practice, units operate by trying to match their power
profile with the stepwise energy blocks. This stepwise behaviour creates large
generation gradients at the beginning and at the end of every trading hour,
causing large frequency deviations during these time intervals.

2. In the traditional energy-block UC formulations, generation production levels
are taken as stepwise energy blocks and ramp constraints are then applied
to the inter-hour changes between these energy blocks. Although it has been
proven that the energy delivery obtained from these energy-block formulations
may not be feasible, insufficient attention has been paid to this issue in the
literature. Consequently, generating units cannot follow their scheduled power
profile causing an overuse of other system resources to supply the demand.

3. Traditional UC formulations do not consider the intrinsic startup and shut-
down power trajectories of thermal units. Ignoring these trajectories at the
scheduling stage inevitably leads to an unnecessary deployment of resources in
real-time, which are needed to accommodate the energy produced by the units
during their startup and shutdown processes. Although some recent works are
aware of this problem, these power trajectories continue being ignored mainly
because the resulting model would considerably increase the complexity of the
problem and hence its computational intensity:.

4. Traditional short-term scheduling approaches seek to supply an energy-block
(stepwise) demand profile. One energy profile has infinite possible power pro-
files; therefore, even though the traditional energy-block scheduling approach
could provide a given energy profile, it cannot guarantee that the final profile
can be supplied.

To overcome all these drawbacks and to better exploit the power system flexibility,
this thesis proposes the ramp-based scheduling approach. Demand and generation
are modelled as hourly piecewise-linear functions representing their instantaneous
power trajectories. The schedule of generating units output is no longer a step-
wise function, but a smoother function that respects all ramp constraints. As a
consequence:
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o The first two drawbacks are then overcome by scheduling the power genera-
tion in a piecewise-linear fashion to follow a forecasted smooth power demand
profile.

o The third drawback is tackled by explicitly scheduling the startup and shut-
down power trajectories of generating units. That is, these trajectories are
included in the ramp-based UC formulation.

o The last drawback is overcome by directly scheduling a power profile, which
automatically satisfies the energy profile (since one power profile only has an
unique energy profile).

4.1.2. UC Computational Performance

Developing more accurate models would be pointless if the models cannot be solved
within rational time!. The UC problem is an integer and non-convex problem which
is difficult to solve efficiently, especially for large-scale problems. Mixed-integer (lin-
ear) programming (MIP) has become a very popular approach to solve UC problems
due to significant improvements in MIP solvers over the last two decades. Despite
this significant breakthrough in MIP solving, the time required to solve UC problems
continues to be a critical limitation that restricts its size and scope.

This thesis identifies and takes into account the key features that affects the com-
putational burden of MIP formulations. These key features are the tightness and
the compactness: the tightness of an MIP problem defines the search space that the
solver needs to explore in order to find the optimal (integer) solution; the compact-
ness of an MIP problem refers to its size and defines the searching speed that the
solver takes to find the optimal solution. Creating tight or compact computationally
efficient formulations is a nontrivial task because the obvious formulations are very
weak (not tight) or very large, and trying to improve the tightness (compactness)
usually means harming the compactness (tightness).

Although much work has been done in developing tight generic constraints, especially
to improve MIP solvers, little has been done in improving the computational burden
of UC formulations. This thesis also contributes to improving the performance of
MIP-based UC formulations. We provide the convex hulls descriptions for the basic
operating constraints (without ramp constraints) of slow- and quick-start units, for
both the energy-block and ramp-based scheduling approaches. Using these convex
hulls as the core of energy-block or ramp-based UC models lead to simultaneously
tight and compact MIP formulations. This simultaneous characteristic reinforces
the convergence speed by reducing the search space (tightness) and at the same

L As stated in chapter 1, a model is considered to be solved within rational time (or efficiently
enough) if it can be solved within the required time using the available computing power. For
example, if an UC needs to be carried out every hour, then the UC is required to be solved in
much less than an hour.
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time by increasing the searching speed (compactness) with which solvers explore
that reduced space.

As a consequence, although the proposed ramp-based UC model contains more
detailed features than a traditional energy-block UC model, it solves significantly
faster, because it is based on tight and compact MIP formulations.

4.1.3. Wind Uncertainty Management

Introducing uncertainty management to a given UC model inevitably increases its
computational burden. There are three main paradigms to deal with wind uncer-
tainty in UC:

1. The deterministic paradigm, based on reserve levels, is the most common
practice in the power industry nowadays, because it is simple and presents a
low computational burden. However, it is one of the least robust paradigms
and it usually needs an over-dimension of reserve requirements to improve
its robustness, this over-dimension increases operating costs. Furthermore,
since a deterministic UC only considers one expected deterministic condition,
even with enough reserve levels, the power system may not be able to deploy
the reserves if the real-time condition deviates significantly from the expected
value.

2. The stochastic paradigm overcomes the disadvantages of the deterministic
paradigm. Unfortunately, there is a “price to pay” for this. The stochastic
paradigm presents some practical limitations: 1) it may be difficult to obtain
an accurate probability distribution of the uncertainty; and 2) a large number
of scenarios is required to obtain robust solutions, which results in a computa-
tionally intensive problem (often intractable). Therefore, many simplifications
are usually employed to make the problem tractable, e.g., fewer scenarios are
considered and many crucial constraints (e.g., network constraints) are usually
neglected.

3. The robust optimization paradigm partly overcomes these disadvantages 1) by
requiring moderate information about the underlying uncertainty, such as the
mean and the range of the uncertain data; and 2) by immunizing the solution
against all realizations of the data within the uncertainty range. However, this
paradigm may be too conservative, since the objective function is to minimize
the worst-case cost scenario, which may be fictitious and never be realized in
practice. Although a robust UC may not be as computationally intensive as
a stochastic one, it requires solving an MIP problem together with a bilin-
ear problem. This is considerably more complex to solve than a pure MIP,
requiring ad-hoc solving strategies, and only local optimum is guaranteed.

Although the main objective of this thesis is wind uncertainty management in UC
models, we first focused on dealing adequately with certainty (power system repres-
entation) and the UC computational performance. These two aspects are in conflict
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and improving one usually means harming the other. By putting together improve-
ments in the previous two aspects, this thesis contributes to a better management
of wind uncertainty in UC. Therefore, as a natural consequence, if compared with a
traditional energy-block UC model under the stochastic (deterministic) paradigm, a
stochastic (deterministic) ramp-based UC model 1) leads to more economic opera-
tion, due to a better and more detailed system representation, while 2) being solved
significantly faster, because the core of the model is built upon simultaneously tight
and compact MIP formulations.

This thesis also proposes a methodology to assess the performance of a given UC
solution, which helps to perform comparisons between different commitment strategies.
We then make a clear difference between the scheduling stage and the evaluation
stage, where the commitment decisions obtained from the scheduling stage, are eval-
uated using a 5-min optimal dispatch simulation. This evaluation stage mimics the
actual real-time system operation where generating units are dispatched to supply
the demand every instant. To the best of our knowledge, there are previous works
that only uses hourly simulation as evaluation procedure. In this thesis, we propose
to increase the granularity of the simulation stage up to 5 min in order to mimic
the actual real-time system operation. Consequently, as shown in the different case
studies, this 5-min evaluation stage helped to unveil drawbacks of traditional energy-
block UC approaches, which are not possible to be identified by using 1-hour period
simulation.

In addition, based on robust optimization insights and taking into account the wind
generation flexibility (i.e., curtailment), we propose a network-constrained UC for-
mulation with robust reserve modelling, which main characteristics as listed as fol-
lows:

o The model is formulated under the ramp-based scheduling approach and built
upon thigh and compact MIP formulations, hence taking complete advant-
age of putting together the improvements in these two aspects (power system
representation and UC computational performance).

o To guarantee that the UC solution is feasible for any realization of the un-
certain wind production within the considered uncertainty ranges, the model
includes the worst-case wind power scenario provided by the adaptive robust
optimization problem. We show that by allowing wind curtailment, the worst-
case scenario can be obtained a priori, and thus the robust UC becomes a
single-scenario UC. That is, the final proposed model remains as a pure MIP
problem.

o To correctly represent wind uncertainty, the model distinguishes between power-
capacity and ramp-capability reserve requirements. This is aligned with a
current trend of defining new products in electricity markets to increase its
flexibility in real-time operation.

e The final UC model remains as a pure MIP problem, which size does not
depend on the uncertainty wind representation. Therefore, overcoming the
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computational drawbacks of both the robust and stochastic UCs commonly
found in the literature.

If compared with the traditional deterministic and stochastic UCs through out-
of-sample simulation, the proposed UC significantly decreases operation costs while
simultaneously lowering the computational burden. Furthermore, it presents similar
optimal solutions when compared to a “perfect” stochastic ramp-based UC (evalu-
ation made through an in-sample simulation).

In summary, before trying to tackle uncertainty, we must be able to deal adequately
with certainty. In this way, and at least in the cases analysed in this thesis, we can
conclude the following:

1. An adequate deterministic UC can outperform an inadequate stochastic one.

2. An adequate stochastic UC certainly outperforms an inadequate stochastic
one.

3. An adequate robust reserve-based UC overcomes the disadvantages of an ad-
equate stochastic UC.

4.2. Scientific Contributions

To summarize, the main contributions of the work presented in this thesis are the
following ones, which are classified in three main areas, as shown in Figure 4.1.

Short-term Scheduling in
Power Systems

A 2 v
System Representation MIP Computational Performance
v' SU & SD ramps [Atrticle-I,V] v' Energy-block UC [Article-II1,1V]
v" Ramp-based UC [Atrticle-Il,V] v' SU & SD ramps [Article-1,V]
v' Reserves Modeling [Article-II] v" Ramp-based UC [Atrticle-II,V]
operating >\/S <€ I A solving
l costs v T speed

UC + Wind Uncertainty

v' Worst-case ARO-UC [App-A]
v" Robust Reserve UC [Atrticle-VI]
v' Comparing Approaches [Chap-03]

Figure 4.1.: Contributions of this thesis (ARO: Adaptive Robust Optimization;
and SU & SD: startup and shutdown)

4.2.1. Power System Representation

1. A model of startup and shutdown power trajectories of generating units ( Art-
icle I).
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2. A ramp-based scheduling approach ( Article II), which schedules piecewise
power profiles instead of the traditional stepwise energy blocks.

3. Ramp-based models for slow- and quick-start units ( Article V), including
different operating reserves (online and offline) and their time deployment
limits, e.g., 15 min, (section II-B and II-C in Article II).

4.2.2. UC Computational Performance

1. Convex hull of the energy-block scheduling approach for quick-start units ( Art-
icle IV). To model slow-start units, the startup and shutdown energy traject-
ories presented in Article V (see equation (10) in section 3.2) can be added to
the convex hull in Article IV where the resulting enlarged formulation is still
a convex hull. This is because the startup and shutdown energy trajectories
in Article V are equalities that add new variables, so they do not add any
fractional vertex to the previous formulation (see Lemma 7 in Article IV). Us-
ing these convex hulls as the core of any energy-block UC formulation yields
simultaneously tight and compact formulations, as presented in Article III.

2. Convex hull of the proposed ramp-based scheduling approach for both slow-
and quick-start units ( Article V). When used as the core of any UC problem
modelling startup and shutdown power trajectories, the proposed model con-
siderably outperforms other analogous formulations (section II-B in Article I).
If compared with simpler energy-block UC formulations commonly found in
the literature, which do not include these startup and shutdown power tra-
jectories, the proposed model still reduces the computational burden (section
II-C in Article II, section 5 in Article V, and section 3.5 in chapter 3).

3. Tight and compact MIP formulation for variable startup costs (section II-A-2
in Article III), according to how long a unit has been offline. This formulation
allows a straightforward introduction of different startup power trajectories
into UC models (section II-A-5 in Article II, and section II-A-7 in Article I).

4.2.3. Wind uncertainty Management

1. Using the ramp-based approach, we produce deterministic and stochastic UC
formulations to deal with wind uncertainty. If compared with traditional
energy-block UCs commonly found in the literature, the proposed ramp-based
formulations: 1) lower operating costs due to a better system representation;
while 2) being solved significantly faster, because the models are built upon
tight and compact MIP formulations ( Article VI and chapter 3).

2. A linear MIP formulation for the worst-case wind power scenario for adaptive
robust UC problems (Appendix A).
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3. A robust network-constrained UC formulation based on the ramp-based schedul-
ing approach ( Article VI). The model distinguishes between power-capacity
and ramp-capability reserve requirements to correctly represent wind uncer-
tainty ( Article VI). In addition, by including the worst-case wind scenario
(Appendix A), the formulation ensures feasibility for any wind uncertainty
realization. If compared with a traditional energy-block stochastic UC, the
proposed approach lowers operating costs while being solved significantly faster
(chapter 3).

4. To assess the performance of the different UC approaches, this thesis also
proposes to make a clear difference between the scheduling and the evaluation
stages (Section III-A in Article VI and section 3.2 in chapter 3). The commit-
ment decisions, obtained from the scheduling stage, are evaluated through a 5-
min optimal dispatch simulation. To the best of our knowledge, there are works
that uses hourly simulation as evaluation stage, but not a more detailed 5-min
simulation to mimic the actual real-time system operation (where generating
units are dispatched to supply the demand at every instant). Consequently,
this evaluation stage helped to unveil drawbacks of traditional energy-block
UC approaches, which are not possible to be identified by just using an hourly
simulation.

4.3. Future Work

The main work presented in this thesis is a novel scheduling approach to better
represent and exploit the power system flexibility. This opens many new questions
and possible steps for further research, some of which are listed below:

4.3.1. Power system representation

The proposed ramp-based scheduling approach implies that all technologies that
provide (or consume) power must be modelled using piecewise power trajectories,
instead of the traditional stepwise energy blocks. This thesis has only modelled
thermal units. Although many technologies can be formulated in a similar way, they
must be carefully modelled respecting all their technical characteristics. Therefore,
all technologies that have been already modelled using the traditional energy-block
approach should now be modelled under the ramp-based scheduling approach, mak-
ing a clear distinction between their power and energy production levels.

Some of the technologies that need to be modelled following the ramp-based schedul-
ing approach, which were not included in this thesis, are: 1) hydropower plants,
with and without pumped storage; 2) plug-in electric vehicles; and 3) multi-mode
combined-cycle units (which present different operating modes or states with differ-
ent technical parameters).
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There are also some specific set of constraints that may apply to different technolo-
gies and should be remodelled under the ramp-scheduling approach, such as dynamic
ramping?.

4.3.2. UC computational performance

The UC problem involves binary variables by definition. Therefore, it will always be
challenging to build MIP-based computationally efficient models. Therefore, much
research is needed in developing “tight” and, if possible, simultaneously “compact”
models so they can be solved within rational time.

The previous section mentioned some of the models that need to be formulated
under the ramp-based scheduling approach, these models should be carefully crafted
to achieve tight and compact MIP formulations. This can be done with the help of
specialized computational software (e.g., PORTA [30]).

Some models, which are already available in the literature, require further improve-
ments, for example:

1. Further tightening the complete UC models under the deterministic, stochastic
and robust paradigms. For example, proposing the convex hull or tighter
formulations for a single unit taking into account the ramping constraints.

2. Developing compact stochastic UCs without loosing accuracy in the solution.
That is, identify or develop dominating constraints that allows removing pos-
sible redundant constraints, especially when introducing network constraints.

3. Proposing tight and compact MIP formulations for cuambersome (energy-based)
UC problems that involve many binary variables, e.g., dynamic ramping,
multi-mode combined-cycle units.

4.3.3. Uncertainty Management

As widely discussed in this thesis, any improvement in either of the two previous
fields will naturally yield to UC models that can better deal with uncertainty. On
the one hand, by better representing the power system, lower operating costs will
be expected when dealing with uncertainty, since the deterministic and completely
known events will be optimally scheduled. On the other hand, by improving the
computational performance of UC models, stochastic and robust UCs will be solved
faster then less simplifications will be needed.

This thesis proposes a linear MIP formulation for the worst-case adaptive-robust
UC problem. Although this worst-case scenario ensures feasibility, further research

2Dynamic ramping refers to the unit’s variable ramp capability, which numerical value depends
on the unit’s production level.

o7



Chapter 4 Conclusions, Contributions and Future Work

is needed to obtain deterministic formulations that control the level of conservat-
ism of the adaptive-robust optimal solution, avoiding the bilinear problem and its
associated disadvantages.

This thesis focused on dealing with wind uncertainty and introducing of any source of
uncertainty that can be curtailed is straightforward, but other sources of uncertainty
should be included in the future, such as demand-response, hydro inflows, generators
and line outages. Furthermore, possible correlations (e.g. temporal and spacial
correlations) should also be considered.

We proposed a deterministic ramp-based approach that includes different types of
reserves depending on their time-deployment requirements (e.g., 15 mins, 30 mins).
The robust reserve-based approach proposed in this thesis can be further exten-
ded to consider these different time-dependent reserves, thus dealing simultaneously
with inter- and intra-hourly wind power fluctuations (which have different stochastic
characteristics).

4.3.4. Analysis of Case Studies

One of the main objectives of this thesis was to propose new formulations to deal
with wind uncertainty. The case studies were carried out for illustrative purposes;
they were not based on real power systems, but rather based on benchmark study
cases widely used in the UC literature. Much more work can be done in this vein,
for example:

o The experiments performed in this thesis can be replicated in real and larger
power systems. By using a specific real power systems, we can observe to
what extend the proposed formulation can further improve the current oper-
ating practices in that system, so conclusions and advice for the specific power
systems can be outlined.

o Many studies have been performed for integrating renewable energy sources in
power systems, using the traditional energy-block approach. Similar studies
can be done using the proposed ramp-based scheduling approach and perhaps
different conclusions could be achieved.

« Different commitment strategies can be implemented, e.g., multi-stage or rolling
UC, and they can be evaluated using more detailed real-time simulations of
power systems. These real-time simulations can be tailored considering specific
characteristics of different real power systems.

Other case studies can be carried out focused on markets that are physically cleared
on an hourly (or half-hourly) basis, such as those in Europe. These markets are
presenting large deterministic frequency deviations. A change of market approach
from the energy-block to the ramp-based scheduling may contribute to diminish this
problem. Generators should be penalized if they deviate from their power sched-
ule, which satisfies the energy and ramp schedule. Although these markets follow
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hourly trading periods, measurements for shorter periods are needed to measure
the ramp, and thus being able to penalize deviations from the power schedule. En-
ergy measurements every few minutes (around 5-10) would be enough to monitor
the ramp profiles. Actually, these measurements are usually available and needed
by the secondary reserve control to work adequately (AGC usually uses continu-
ous measurements every few seconds). Consequently, generators would have the
incentive to follow their smooth power profile, thus considerably diminishing these
deterministic frequency deviations.

4.3.5. Pricing

The ramp-based scheduling approach proposed in this thesis should be further ex-
tended to obtain a complete UC-based market-clearing mechanism. So apart from
using this approach to schedule optimal quantities, as done in this thesis, it could
be also used to determine the prices that allows the different parties to recover their
production costs.

As a possible starting point, one can use the pricing mechanisms implemented by
the current UC-based markets (e.g., those in USA). However, the proposed approach
provides a power price $/MW (which is the dimension of the shadow price of the
demand-balance constraint) instead of the traditional energy price $/MWh. This
power price needs to be completely understood since it reflects the need of a given
energy profile together with a given power profile, hence a unique ramp profile. In
comparison, the energy price that results from the traditional energy-block approach
just reflects an energy requirement, but not a ramp requirement, then the pure
energy pricing cannot provide the right signal to avoid ramping scarcity events.

Furthermore, to introduce price-sensitive demand, a new trading product must be
defined since the traditional energy-block bidding from the demand side is not valid
under the proposed ramp-scheduling approach. Therefore, extending the ideas of
the piecewise-linear formulation to the demand side would require a deeper analysis
and further research. One possible solution could be to change from the squared
energy blocks to piecewise-linear (or triangular shape) functions, which reflects both
the energy and ramping requirements. That is, the demand can be modelled as a
generator, so it can be included in the demand power-balance equation as if it were a
negative generator, and the energy payment can be added in the objective function
having only variable cost (the price assigned to each one of the energy blocks).

Apart from this, many questions have not been (completely) answered about pricing
the stochastic paradigm yet, which also apply to the proposed robust reserve-based
paradigm. If a stochastic UC is used as a market-clearing mechanism, how should
the prices be calculated? Because a stochastic UC produces as part of its solution
many shadow prices (e.g., one per energy-balance constraint scenario), instead of
the traditional single set of deterministic shadow prices for energy at each location.
Perhaps, a multi-price commodity can then be derived, similar to those traditional
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joint reserve-energy markets (based on the deterministic paradigm). In those joint
markets, the reserve price compensates the units for not exploiting their maximum
capacity in the energy market, thus guaranteeing that the units have some reserve
available in case it is needed later.
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This appendiz presents a simple deterministic formulation for the unit commitment
(UC) problem under the adaptive robust optimization (ARO) paradigm for the case
of wind production uncertainty. We show that the worst-case wind power scenario
can be obtained before solving the UC. This way the ARO-UC problem becomes a
simple single-scenario deterministic UC, avoiding the bilinear optimization problem
associated with the second-stage dispatch actions in traditional ARO formulations.

A.1. Obtaining the Worst-case Wind Scenario

The two-stage adaptive robust UC seeks to minimize the worst-case dispatch cost
considering any possible realization of wind nodal injection & within the determ-
inistic uncertainty set = (or uncertainty range). In the adaptive robust UC, the
first-stage commitment decisions and the second-stage dispatch decisions are robust
against all uncertain wind nodal injection realizations. Furthermore, the second-
stage dispatch solutions are fully adaptable to the uncertainty [8, 10, 12]. Here, we
present a compact matrix formulation:

563 p()vw()

mwjn <bTa: + max min (ch (&) +d"w (ﬁ)))

s.t. Fax <f, xis binary (A.1)
Hp (€) +Jw () <h, V€ € 2 (A.2)
Az +Bp(£)+Cw (€) <g, VE€E (A.3)
w(€) < VEe= (A.4)
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where x, p and w are variables. The binary variable x is a vector of commitment
related decisions (e.g., on/off and startup/shutdown) of each generation unit for each
time interval over the planning horizon. The continuous variable p is a vector of each
unit dispatch decision for each time interval. The continuous variable w is a vector
of each wind production dispatch decision for each node and for each time interval.
The parameter £ is a vector of each uncertain maximum wind nodal injection for
each time interval, and the set of uncertainty = is defined by the continuous interval
Ep = [Wyy, W] for all t € T, b € BY, where t is the time index in the planning
horizon T, b is the index representing buses and BY is the set of buses that have
uncertain wind power injections.

Constraint (Equation A.1) involves only commitment-related constraints, e.g., min-
imum up and down. Constraint (Equation A.2) contains dispatch-related con-
straints, e.g., energy balance (equality can always be written as two opposite inequal-
ities), transmission limit constraints, ramping constraints. Constraint (Equation A.3)
couples the commitment and dispatch decisions, e.g., minimum and maximum gen-
eration capacity constraints. Finally, (Equation A.14) guarantees that the wind
dispatch cannot exceed the available wind power. The reader is referred to [91] for
a detailed UC formulation.

Note that only the right hand side of (Equation A.4) have an explicit dependence
on the uncertain parameter &, while the vectors b,c,d,f, h, and g together with
matrices A, B, C,F,H and J are taken to be deterministically and exactly known.
On the other hand, the second-stage variables p (§) and w (&) are a function of the
uncertain parameter &, hence fully adaptive to any realization of the uncertainty:.

Wind dispatch cost is usually considered to be zero. However, the parameter d is
explicitly included to consider the possibility where this cost is different than zero
(in some power systems, this cost can even be negative, e.g. -40 $/MWh in ERCOT
[7]). Defining negative values for parameter d is equivalent to penalize curtailments
in the objective function.

The objective function is to minimize the sum of commitment cost b' x and worst-
case dispatch cost (max-min expression) maxges miny, ,, (ch + dTw> over the plan-
ning horizon. Notice that the max-min form for the worst-case dispatch cost seeks
to minimize the economic dispatch costs for a fixed commitment & and wind nodal
injection &, which is then maximized under the uncertainty set =.

A.1.1. The Second Stage Problem

The second stage optimization problem of (Equation A.1)-(Equation A.4) can be
reformulated as a single stage optimization problem with adaptability. This corres-
ponds to the single-stage problem once the first-stage variables & have been fixed.
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The completely adaptive linear formulation of this second-stage problem is now:

. T T
max min ¢ +d w
e min ¢ (€) +d w (€)

st. Hp(é) +Jw(§) <h, VEc E (A.5)
Bp(§) +Cw(§) <g VE€E (A.6)
w(§) < VEEE (A.7)

where g = g — Ax.

Note that the uncertainty affecting every one of the constraints (Equation A.7)
is independent of each other (i.e., no correlations are considered). As mentioned
before, the uncertainty set = is defined by the continuous interval &; = [wpy;, W]
for all t € T,b € BY. Due to this special characteristic of the uncertainty set
in LP problems, the adaptive and static (or non-adaptive) robust formulations are
equivalent, as proven in [8] and further discussed in [27]. That is, we can obtain
the solution of the adaptive robust model by finding the static robust formulation

of (Equation A.5)-(Equation A.7).

It can be easily observed that the solution of the adaptive (and static) robust formu-
lation of the LP problem (Equation A.5)-(Equation A.7) can be obtained by solving
the following LP reformulation [10]:

min ¢'p+d'w
Yol

p()w()
st. Hp+Jw<h (A.8)
Bp+Cw<g (A.9)
w<w (A.10)

notice that (Equation A.10) only includes the lowest bound of the uncertainty set.

To the best of our knowledge, all the ARO UCs models introducing wind uncer-
tainty in the formulation consider (Equation A.4) and (Equation A.7) as equalities.
Therefore, wind production is not allowed to have any flexibility because modelling
(Equation A.4) and (Equation A.7) as equalities impose that w takes a fixed wind
realization. However, wind has some flexibility because it can be curtailed. There-
fore, what is uncertain is not the wind production range but rather the upper bound
of the possible wind dispatch. Furthermore, if (Equation A.4) and (Equation A.7)
are modelled as equalities, the second-stage adaptive problem requires solving a
bilinear problem which further complicate the MIP problem [12, 151].

A.1.2. Adaptive Robust Reformulation

The adaptive robust problem (Equation A.1)-(Equation A.4) can be easily reformu-
lated by replacing the max-min second-stage problem by its LP equivalent (Equation A.8)-
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(Equation A.10):

min b'z+c p+dw

Z,p.w
s.t. Fa <f, x is binary (A.11)
Hp +Jw <h (A.12)

Az +Bp+Cw<g (A.13)
w<w (A.14)

Therefore, a two-stage ARO MIP problem presents the same solution as a static
robust problem if 1) the uncertainty affecting every one of the constraints is inde-
pendent of each other, and 2) the second-stage (adaptive) variables are all continu-
ous, i.e., the integer variables only appear as first-stage (non-adjustable) decision
variables [11].

It is important to highlight that this is a deterministic formulation where the only
scenario that is needed to solve the ARO UC problem is the lowest expected bound
of wind w within the uncertainty set =. If this formulation has a feasible optimal
solution w* then it guarantees that all other possible wind realizations within the
uncertainty set are feasible. That is, all scenarios can become w* by curtailment.
Consequently, all scenarios can be dispatched and, in the worst case, the maximum
quantity of wind that can be dispatched for any scenario would be w*.

In short, w is the worst-case scenario for the ARO UC problem, which ensures
feasibility, but it may be too conservative because it does not guarantee that wind
scenarios above w can be dispatched.

A.2. lllustrative Example

Not allowing wind curtailment in the ARO UC formulation leads to misleading solu-
tions. To illustrate this, consider the following example for an one-period ARO UC
problem, where a first-stage (binary) commitment decision needs to be taken (this
integer decision only appears in the first-stage). We compare two ARO UC formula-
tions: 1) the traditional ARO-UC, presented in [12, 151}, which does not allow cur-
tailment, and 2) the ARO UC formulation that allows curtailment (Equation A.1)-
(Equation A.4). They are labelled as NotCurt. and WithCurt., respectively.

A fixed demand of 45 MWh needs to be supplied by one thermal and one wind
generating units. The thermal unit has 20 and 40 MW as min and max generation
capacity, respectively. The wind production is within the uncertainty range [40, 70]
MWh. To provide the demand, it is necessary to maintain an energy balance.
Figure A.1 shows the demand-balance deviations (shortage/surplus) for every value
of wind within its uncertainty range. Notice that for a given value of wind, the
deviations are always lower if the thermal unit is offline. Following the NotCurt
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ARO approach, where these unbalances are highly penalized [12, 151], the objective
is to minimize the maximum penalization (the worst-case scenario). Consequently,
from Figure A.1, the thermal unit will always be offline for this example. Therefore,
following the NotCurt. formulation, there will always be non-suply energy if the
wind production is bellow 45 MWh, which would not be acceptable in the electricity
sector.

Now, let us study the case taking into account a budget of uncertainty A € [0, 1] [12].
When A=0 the wind production corresponds to the nominal deterministic case, 55
MWh, which is usually the mean value of the uncertainty set. As A increases, the
size of the uncertainty set enlarges. Notice that since ARO optimizes the worst-case
scenario, the solution is then always on the solid line shown in Figure A.1. That
is, the solution will always be to have the unit offline, despite the value of A. The
optimal minimum worst-case demand-balance deviation is 10 MWh when A =0 and
linearly increases to 25 MWh when A=1. In short, the NotCurt ARO approach
cannot find a satisfactory solution for this example even if we consider a budget of
uncertainty.

Deviations [MWh]

50
40 Demand deviations
when the thermal unit is:
30 === Online at min output
20 — Offllne
10
0 w [MWh] >

Figure A.1.: Demand balance deviations in function of expected wind production.

However, if we consider that wind production can be curtailed, it is easy to see
that the optimal and satisfactory solution for this example is that the thermal unit
produces at its minimum output 20 MWh and the wind production provides 25
MWh, thus matching the demand always. The remaining possible wind production
would be spilled, thus always guaranteeing the energy supply despite any possible
wind uncertainty realization. In fact, this is the solution that would be achieved by
the WithCurt ARO formulation.
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This appendixz presents the basic set of constraints for the proposed UC' formula-
tions under the traditional-energy-block and the proposed-ramp-based scheduling ap-

proaches.

Here, we present the set of constraints for quick-start units (which can startup
within one hour) and single-startup costs. The proposed formulations also take into
account slow-start units and variable startup costs, which depend on how long the
unit have been offline. The reader is referred to [53, 91, 97, 99, 100] for further

details.

B.1. Nomenclature

Upper-case letters are used for denoting parameters and sets. Lower-case letters

denote variables and indexes.

Indexes and Sets

geg Generating units, running from 1 to G.

be B Buses, running from 1 to B.
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lel Transmission lines, running from 1 to L.

teT Hourly periods, running from 1 to 7" hours.

System Parameters

DE Energy demand on bus b for hour ¢+ [MWHh].

DE Power demand on bus b at the end of hour ¢ [MW].

Dy System requirements for downward reserve for hour ¢ [MW].
D} System requirements for upward reserve for hour ¢ [MW].
F Power flow limit on transmission line [ [MW].

Ty Shift factor for line [ associated with bus b [p.u.].

Ty Shift factor for line [ associated with unit ¢ [p.u.].

wE Nominal forecasted wind energy for hour ¢ [MWh)].

wE Nominal forecasted wind power at end of hour ¢ [MW].

Unit's Parameters

oY Linear variable production cost [$/MWHh].
oy No-load cost [$/h].

cSP Shutdown cost [$].

csv Startup cost [$].

P, Maximum power output [MW].

P, Minimum power output [MW].

RD, Ramp-down capability [MW /L.

RU, Ramp-up capability [MW /h].

SD, Shutdown ramping capability [MW /h].
SU, Startup ramping capability [MW /h].
TD, Minimum down time [h].

TU, Minimum up time [h].
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B.2 Traditional Energy-block UC

Decision Variables

E
Wiy

P
Wy

egt

egt

pgt

pgt

Wind energy output for hour ¢ [MWHh].
Wind power output at the end of hour ¢ [MW].
Energy output above minimum output for hour ¢ [MWHh].

Total energy output at the end of hour ¢, including startup and shutdown
trajectories [MWh].

Power output above minimum output at the end of hour ¢ [MW].

Total power output at the end of hour ¢, including startup and shutdown
trajectories [MW].

Down capacity reserve [MW].
Up capacity reserve [MW].

Binary variable which is equal to 1 if the unit is producing above min-
imum output and 0 otherwise.

Binary variable which takes the value of 1 if the unit starts up and 0
otherwise.

Binary variable which takes the value of 1 if the unit shuts down and 0
otherwise.

B.2. Traditional Energy-block UC

In the traditional energy-block UC, energy is considered to be the direct output of
generating units, as shown in Figure B.1.

A ‘ [ |Energy ‘
P —————— ——

IR ;) RS—— s S
SU - SD

Uy 0 0 1 1 1 1 0
Vi 0 0 1 0 0 0
z 0O 0 o0 0 0 0 1

S oo

Figure B.1.: Unit’s operation under the traditional energy-block scheduling ap-

proach.

The UC seeks to minimize all production costs:

min Z Z [Cg;végt + CgLugt + C’SUvgt + Cgngt} (B.1)

geGteT
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B.2.1. System-wide Constraints

Energy demand balance for hour ¢ and reserves requirements are guaranteed as
follows:

e => (D —wip) Wt (B.2)

geg beB

> rq = DIVt (B.3)
geg

D rq =Dy Vi (B.4)
geg

and power-flow transmission limits are ensured with:

—F1 < Y Tiieg + > T (wfy — Di) < Fu Vit (B:5)
g€g beB

B.2.2. Individual Unit Constraints

The commitment, startup/shutdown logic and the minimum up/down times are
guaranteed with:

Ugt — Ugi—1 = Vgt — Zgt VG, 1t (B.6)
t
> vy <ug Vg,te[TU,T) (B.7)
i=t—TUy+1
t
> zg<l—uy Vg,t€[TD,T] (B.8)
i=t—TDgy+1

Power production and reserves must be within the power capacity limits:

gt + T;: < (Fg - Bg) Ugt — (Pg - SDQ) Zgt+1

— max (SD,—SU,,0)v,; VgegG' t (B.9)
egt + 75 < (Fg — Bg) Ugr — (Pg — SU9> Vgt

— max (SU,—SD,,0) z,.41 VYg€G' 1 (B.10)
egt + 75 < (Fg — Eg) Ugr — (Pg — SUg) Vgt

— (Py = SDy) 2011 Vg¢ Gt (B.11)
gt — Ty = 0 (B.12)

where G! is defined as the units in G with TU,=1.
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B.3 Ramp-Based UC

Ramping-capability limits are ensured with:

(egt + Tgi) —egi-1 < RU; Vg, (B.13)
- (th - T;t) +ege1 < RDy Vgt (B.14)

The total energy production for thermal units and wind are obtained as follows:

gt = Lyug +eq Vgt (B.15)
wy < Wy Vbt (B.16)

Finally, non-negative constraints for decision variables:
egt7T;;€7T!;t Z 0 v.g7t (Bl?)

wE >0 bt (B.18)

It is important to highlight that the set of constraints (Equation B.6)—(Equation B.12)
is the tightest possible representation (convex hull) for a unit operation under the
energy-block scheduling approach, see [53].

B.3. Ramp-Based UC

The proposed ramp-based UC draws a clear distinction between power and energy,
where power is the direct output of generating units and the energy is then obtained
from the power profile, as shown in Figure B.1.

A Power
Pr—————==—— " IEnergy
/ *//\\_ ——
L Sy o8 B g
SU | / sD

Uy 0 0 1 1 1 1 0 0
Vi 0 0 1 0O 0 0 O
z 0O 0 o0 0 0 0 1 0

[«

Figure B.2.: Unit’s operation under the traditional ramp-based scheduling ap-
proach.

The UC seeks to minimize all production costs:

min 30 > [CFV e + Chug + C5V vy + C5P 2, (B.19)

geGteT
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Note that the no-load cost (C)") in (Equation B.19) ignores the startup and shut-
down periods, see Figure B.2. This is because the C;\IL only multiplies the commit-
ment during the up state u,. In order to take into account the no-load cost during
the startup and shutdown periods, CSY" and CSP" are introduced in (Equation B.19)
and defined as:

CSV' = (CSU 4 Nt (B.19a)
oS = oSP 4ot (B.19D)

B.3.1. System-wide Constraints

Power demand balance at the end of hour ¢ and reserves requirements are guaranteed
as follows:

> be =Y (Dh—why) vt (B.20)

g€y beB

Y ry =D vt (B.21)
geg

Y orp>Dp vt (B.22)
g€eg

where (Equation B.20) is a power balance at the end of hour ¢. Be aware that the
energy balance for the whole hour is automatically achieved by satisfying the power
demand at the beginning and end of each hour, and by considering a piecewise-linear
power profile for demand and generation [99].

Power-flow transmission limits are ensured with:

~F <Y T8hu + 3 Ty (w}; — D};) <F, Vit (B.23)

9€g beB

B.3.2. Individual Unit Constraints

The commitment, startup/shutdown logic and the minimum up/down times are
guaranteed with:

Ugt — Ugi—1 = Vgt — Zgt VG, 1t (B.24)
¢
> g <ug Vg,te[TU,T) (B.25)
i=t—TUg+1
t
> 2y <1—uy Vg,t€[TDy,T] (B.26)
i=t—TDg+1
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B.3 Ramp-Based UC

Power production and reserves must be within the power capacity limits:
DPgt + Tgt S (Pg - Bg) Ugt — (Fg - SDg) Zg,t+1
+ (SUg — Bg) Vg1 Vg, t (B.27)
pgt — Ty =0 Vg,t (B.28)
Ramping-capability limits are ensured with:
(Pot +73) = Pos—1 < RU, Vg,t (B.29)

— (Pot = 731) + Pos1 < RDy ¥g,t (B.30)

The total power and energy production for thermal units are obtained as follows:

Dot = Py (ugt + vgp1) + P Vg, t (B.31)
8, = W Vg, t (B.32)
wy, < Wy Wbt (B.33)

£ iy +2w’”‘1 Wb, t (B.34)

Finally, non-negative constraints for decision variables:

pgt7,r;:f7r;t 2 0 vg7t (B35)
wy >0 Vbt (B.36)

It is interesting to note that even though SU,, SD, > P, (by definition), the result-
ing energy from (Equation B.32) from the ramp-based UC may take values below

P, during the startup and shutdown processes, see Figure B.2, unlike the traditional
energy-block UC.

It is important to highlight that the set of constraints (Equation B.24)-(Equation B.28)
together with (Equation B.31) and (Equation B.32) is the tightest possible repres-
entation (convex hull) for a unit operation under the ramp-based scheduling ap-
proach, see [97].
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C. IEEE-118 Bus System Data

This appendiz provides the data of the IEEE-118 bus system used in this thesis.

System Description:

118 buses

186 branches

91 load sides

54 thermal units

One-line Diagram of IEEE 118-bus Test System

IIT Power Group, 2003

Figure C.1.: [EEE-118 bus system

The TEEE-118 bus system is shown in Figure C.1. The power system data are
based on that in [121] and it was adapted to consider startup and shutdown power
trajectories. This system has been widely used in UC studies, for example [4, 50, 65—
67, 72-74, 76, 77, 121, 123, 134, 135, 137, 145-147, 151, 152]. In this thesis, we used
the modified IEEE 118-bus test system in Article VI and chapter 3 for a time span
of 24 hours.

75



Appendix C [EEE-118 Bus System Data

The IEEE-118 bus system has 118 buses; 186 transmission lines; 54 thermal units;
91 loads, with average and maximum levels of 3991 MW and 5592 MW, respectively;
and three wind units, with aggregated average and maximum production of 867 MW
and 1333 MW, respectively, for the nominal wind case (see Figure 3.3).

Table C.1 and Table C.2 provide the generator data. Table C.3 and Table C.4 show
the transmission network technical data. The load distribution profile and total
system-wide power demand is given in Table C.6 and Table C.5, respectively. The
20 scenarios for wind power injection in three different buses are given in Table C.6,
Table C.7 and Table C.8. Notice that the demand and wind data are given as
power profiles (in MW) rather than the commonly used energy profiles (in MWh).

However, obtaining the energy profiles is straightforward, for example, the energy
Dy +Di,

profile for the demand is obtained as D® = 5

The symbols that appear in the header of Table C.1 to Table C.4 are defined as
follows (in the same order as they appear in the tables):

Generator Data:

P Maximum power output [MW].

P Minimum power output [MW].

Py Initial power output [MW].

Stateq Initial state: hours that the unit has been online (4) or offline (-) prior
to the first period of the time span.

RU Ramp-up capability [MW /h].

RD Ramp-down capability [MW /h].

CNE No-load cost [$/h].

cw Linear variable production cost [$/MWHh].

TU Minimum up time [h].

TD Minimum down time [h].

Csb Shutdown cost [$].

SDP Duration of the shutdown process [h].

ohl Hot-startup cost [$].

SUp Duration of the hot-startup process|h].

Ccsv Cold-startup cost [$].

SUP Duration of the cold-startup process|h].
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TSY Time defining the interval limit of the cold startup segment [h]. That is,
the unit has a hot startup if it has been offline for less than T5Y hours,
and it has a cold startup if it has been offline for more than or equal to

TSV hours.
SU Shutdown ramping capability [MW /h].
SD Startup ramping capability [MW /h].

Network Data:

R Resistance of transmission line (per unit).
X Reactance of transmission line (per unit).
r Flow limit on transmission line [MW].
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Appendix C

P | P | Py |Stateg| RU RD |CNL| cW ITU|TD|CSP|SDP |C3V|suP |cSY | suP |15V | sUu SD
bus [MW] | [MW] | [MW] | [h] | [MW/h] | [MW/h] | [$/b] | [8/MWh] | (] | [h] | [$] | [a] | [$] | [h] | (8] | [b] | [h] |[MW/h]|[MW/h]
genl 4 30 5 30 1 25 25 26.55 27.08 1 1 0 1 40 1 120 2 3 5 5
gen2 6 30 5 30 1 25 25 25.85 31.30 1 1 0 1 40 1 120 2 3 5 5
gen3 8 30 5 30 1 25 25 26.10 27.90 1 1 0 1 40 1 120 2 3 5 5
gen4d 10 300 150 0 -8 60 60 8.05 12.06 8 8 0 2 440 4 1320 7 13 150 150
genb 12 300 100 300 8 60 60 7.82 11.04 8 8 0 2 110 4 330 7 13 100 100
gen6 15 30 10 30 1 25 25 28.87 28.51 1 1 0 1 40 1 120 2 3 10 10
gen7 18 100 25 0 -5 20 20 12.26 14.64 5 5 0 1 50 2 150 4 9 25 25
gen8 19 30 5 30 1 25 25 28.51 30.45 1 1 0 1 40 1 120 2 3 5 5
gen9 24 30 5 30 1 25 25 26.38 26.44 1 1 0 1 40 1 120 2 3 5 5
genlO 25 300 100 300 8 60 60 7.12 11.72 8 8 0 2 100 4 300 7 13 100 100
genll 26 350 100 300 8 70 70 35.59 10.11 8 8 0 2 100 4 300 7 13 100 100
genl?2 27 30 8 0 -1 25 25 29.49 29.17 1 1 0 1 40 1 120 2 3 8 8
genl3 31 30 8 0 -1 25 25 27.62 30.89 1 1 0 1 40 1 120 2 3 8 8
genld | 32 100 25 0 -5 20 20 11.96 14.13 5 5 0 1 50 2 150 4 9 25 25
genlb 34 30 8 30 1 25 25 27.95 29.76 1 1 0 1 40 1 120 2 3 8 8
genl6 36 100 25 0 -5 20 20 11.61 16.76 5 5 0 1 50 2 150 4 9 25 25
genl7 | 40 30 8 0 -1 25 25 29.17 26.76 1 1 0 1 40 1 120 2 3 8 8
genl8 42 30 8 0 -1 25 25 27.25 28.10 1 1 0 1 40 1 120 2 3 8 8
genl9 46 100 25 0 -5 20 20 14.85 5 5 0 1 59 2 177 4 9 25 25
gen20 49 250 50 0 -8 50 50 10.83 8 8 0 2 100 4 300 7 13 50 50
gen2l 54 250 50 50 8 50 50 10.60 8 8 0 2 100 4 300 7 13 50 50
gen22 55 100 25 0 -5 20 20 15.37 5 5 0 1 50 2 150 4 9 25 25
gen23 56 100 25 0 -5 20 20 15.19 5 5 0 1 50 2 150 4 9 25 25
gen24 | 59 200 50 0 -8 40 40 11.31 8 8 0 2 100 4 300 7 13 50 50
gen25 61 200 50 0 -8 40 40 13.01 8 8 0 2 100 4 300 7 13 50 50
gen26 62 100 25 0 -5 20 20 15.34 5 5 0 1 50 2 150 4 9 25 25
gen27 | 65 420 100 100 10 84 84 72.78 7.93 10 10 0 2 250 5 750 8 15 100 100

Table C.1.: Generator data

—

continued on next page)
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From To Circuit R X F From To Circuit R X F
Line Line
Bus Bus 1D (p-u) (p-u.) [MW] Bus Bus 1D (p.u) (p.u.) [MW]

1 1 2 1 0.0303 0.0999 175 48 33 37 1 0.0415 0.142 175
2 1 3 1 0.0129 0.0424 175 49 34 36 1 0.00871 0.0268 175
3 4 5 1 0.00176 | 0.00798 500 50 34 37 1 0.00256 0.0094 500
4 3 5 1 0.0241 0.108 175 51 38 37 1 0 0.0375 500
5 5 6 1 0.0119 0.054 175 52 37 39 1 0.0321 0.106 175
6 6 7 1 0.00459 0.0208 175 53 37 40 1 0.0593 0.168 175
7 8 9 1 0.00244 0.0305 500 54 30 38 1 0.00464 0.054 175
8 8 5 1 0 0.0267 500 55 39 40 1 0.0184 0.0605 175
9 9 10 1 0.00258 0.0322 500 56 40 41 1 0.0145 0.0487 175
10 4 11 1 0.0209 0.0688 175 57 40 42 1 0.0555 0.183 175
11 5 11 1 0.0203 0.0682 175 58 41 42 1 0.041 0.135 175
12 11 12 1 0.00595 0.0196 175 59 43 44 1 0.0608 0.2454 175
13 2 12 1 0.0187 0.0616 175 60 34 43 1 0.0413 0.1681 175
14 3 12 1 0.0484 0.16 175 61 44 45 1 0.0224 0.0901 175
15 7 12 1 0.00862 0.034 175 62 45 46 1 0.04 0.1356 175
16 11 13 1 0.02225 0.0731 175 63 46 47 1 0.038 0.127 175
17 12 14 1 0.0215 0.0707 175 64 46 48 1 0.0601 0.189 175
18 13 15 1 0.0744 0.2444 175 65 47 49 1 0.0191 0.0625 175
19 14 15 1 0.0595 0.195 175 66 42 49 1 0.0715 0.323 175
20 12 16 1 0.0212 0.0834 175 67 42 49 2 0.0715 0.323 175
21 15 17 1 0.0132 0.0437 500 68 45 49 1 0.0684 0.186 175
22 16 17 1 0.0454 0.1801 175 69 48 49 1 0.0179 0.0505 175
23 17 18 1 0.0123 0.0505 175 70 49 50 1 0.0267 0.0752 175
24 18 19 1 0.01119 0.0493 175 71 49 51 1 0.0486 0.137 175
25 19 20 1 0.0252 0.117 175 72 51 52 1 0.0203 0.0588 175
26 15 19 1 0.012 0.0394 175 73 52 53 1 0.0405 0.1635 175
27 20 21 1 0.0183 0.0849 175 74 53 54 1 0.0263 0.122 175
28 21 22 1 0.0209 0.097 175 75 49 54 1 0.073 0.289 175
29 22 23 1 0.0342 0.159 175 76 49 54 2 0.0869 0.291 175
30 23 24 1 0.0135 0.0492 175 7 54 55 1 0.0169 0.0707 175
31 23 25 1 0.0156 0.08 500 78 54 56 1 0.00275 | 0.00955 175
32 26 25 1 0 0.0382 500 79 55 56 1 0.00488 0.0151 175
33 25 27 1 0.0318 0.163 500 80 56 57 1 0.0343 0.0966 175
34 27 28 1 0.01913 0.0855 175 81 50 57 1 0.0474 0.134 175
35 28 29 1 0.0237 0.0943 175 82 56 58 1 0.0343 0.0966 175
36 30 17 1 0 0.0388 500 83 51 58 1 0.0255 0.0719 175
37 8 30 1 0.00431 0.0504 175 84 54 59 1 0.0503 0.2293 175
38 26 30 1 0.00799 0.086 500 85 56 59 1 0.0825 0.251 175
39 17 31 1 0.0474 0.1563 175 86 56 59 2 0.0803 0.239 175
40 29 31 1 0.0108 0.0331 175 87 55 59 1 0.04739 0.2158 175
41 23 32 1 0.0317 0.1153 140 88 59 60 1 0.0317 0.145 175
42 31 32 1 0.0298 0.0985 175 89 59 61 1 0.0328 0.15 175
43 27 32 1 0.0229 0.0755 175 90 60 61 1 0.00264 0.0135 500
8( 44 15 33 1 0.038 0.1244 175 91 60 62 1 0.0123 0.0561 175
45 19 34 1 0.0752 0.247 175 92 61 62 1 0.00824 0.0376 175
46 35 36 1 0.00224 0.0102 175 93 63 59 1 0 0.0386 500
47 35 37 1 0.011 0.0497 175 94 63 64 1 0.00172 0.02 500

Table C.3.: Transmission line data (continued on next page)
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From To Circuit R X F From To Circuit R X F

Line Line

Bus Bus ID (p-u) (p-u.) MW] Bus Bus ID (p.u) (p.u.) [MW]

95 64 61 1 0 0.0268 500 141 89 92 1 0.0099 0.0505 500
96 38 65 1 0.00901 0.0986 500 142 89 92 2 0.0393 0.1581 500
97 64 65 1 0.00269 0.0302 500 143 91 92 1 0.0387 0.1272 175
98 49 66 1 0.018 0.0919 500 144 92 93 1 0.0258 0.0848 175
99 49 66 2 0.018 0.0919 500 145 92 94 1 0.0481 0.158 175
100 62 66 1 0.0482 0.218 175 146 93 94 1 0.0223 0.0732 175
101 62 67 1 0.0258 0.117 175 147 94 95 1 0.0132 0.0434 175
102 65 66 1 0 0.037 500 148 80 96 1 0.0356 0.182 175
103 66 67 1 0.0224 0.1015 175 149 82 96 1 0.0162 0.053 175
104 65 68 1 0.00138 0.016 500 150 94 96 1 0.0269 0.0869 175
105 47 69 1 0.0844 0.2778 175 151 80 97 1 0.0183 0.0934 175
106 49 69 1 0.0985 0.324 175 152 80 98 1 0.0238 0.108 175
107 68 69 1 0 0.037 500 153 80 99 1 0.0454 0.206 200
108 69 70 1 0.03 0.127 500 154 92 100 1 0.0648 0.295 175
109 24 70 1 0.00221 0.4115 175 155 94 100 1 0.0178 0.058 175
110 70 71 1 0.00882 0.0355 175 156 95 96 1 0.0171 0.0547 175
111 24 72 1 0.0488 0.196 175 157 96 97 1 0.0173 0.0885 175
112 71 72 1 0.0446 0.18 175 158 98 100 1 0.0397 0.179 175
113 71 73 1 0.00866 0.0454 175 159 99 100 1 0.018 0.0813 175
114 70 74 1 0.0401 0.1323 175 160 100 101 1 0.0277 0.1262 175
115 70 75 1 0.0428 0.141 175 161 92 102 1 0.0123 0.0559 175
116 69 75 1 0.0405 0.122 500 162 101 102 1 0.0246 0.112 175
117 74 75 1 0.0123 0.0406 175 163 100 103 1 0.016 0.0525 500
118 76 7T 1 0.0444 0.148 175 164 100 104 1 0.0451 0.204 175
119 69 7 1 0.0309 0.101 175 165 103 104 1 0.0466 0.1584 175
120 75 7 1 0.0601 0.1999 175 166 103 105 1 0.0535 0.1625 175
121 7 78 1 0.00376 0.0124 175 167 100 106 1 0.0605 0.229 175
122 78 79 1 0.00546 0.0244 175 168 104 105 1 0.00994 0.0378 175
123 s 80 1 0.017 0.0485 500 169 105 106 1 0.014 0.0547 175
124 s 80 2 0.0294 0.105 500 170 105 107 1 0.053 0.183 175
125 79 80 1 0.0156 0.0704 175 171 105 108 1 0.0261 0.0703 175
126 68 81 1 0.00175 0.0202 500 172 106 107 1 0.053 0.183 175
127 81 80 1 0 0.037 500 173 108 109 1 0.0105 0.0288 175
128 7 82 1 0.0298 0.0853 200 174 103 110 1 0.03906 0.1813 175
129 82 83 1 0.0112 0.03665 200 175 109 110 1 0.0278 0.0762 175
130 83 84 1 0.0625 0.132 175 176 110 111 1 0.022 0.0755 175
131 83 85 1 0.043 0.148 175 177 110 112 1 0.0247 0.064 175
132 84 85 1 0.0302 0.0641 175 178 17 113 1 0.00913 0.0301 175
133 85 86 1 0.035 0.123 500 179 32 113 1 0.0615 0.203 500
134 86 87 1 0.02828 0.2074 500 180 32 114 1 0.0135 0.0612 175
135 85 88 1 0.02 0.102 175 181 27 115 1 0.0164 0.0741 175
136 85 89 1 0.0239 0.173 175 182 114 115 1 0.0023 0.0104 175
137 88 89 1 0.0139 0.0712 500 183 68 116 1 0.00034 | 0.00405 500
138 89 90 1 0.0518 0.188 500 184 12 117 1 0.0329 0.14 175
139 89 90 2 0.0238 0.0997 500 185 75 118 1 0.0145 0.0481 175
140 90 91 1 0.0254 0.0836 175 186 76 118 1 0.0164 0.0544 175

Table C.4.: Transmission line data
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’ Bus D (%] H Bus D [%]

1 1.450280868 57 0.321451245
2 0.568700828 58 0.321451245
3 1.109006796 59 7.420166244
4 0.85318518 60 2.089433094
6 1.478675728 62 2.06264549
7 0.540305968 66 1.044716547
11 1.990586836 67 0.750052906
12 1.336433552 70 1.767981849
13 0.96676462 74 1.821557056
14 0.398063792 75 1.259017377
15 2.559287664 76 1.821557056
16 0.710943004 7 1.63404383
17 0.312879212 78 1.901919868
18 1.706102484 79 1.044716547
19 1.279643832 80 3.48238849
20 0.511911108 82 1.446530603
21 0.398063792 83 0.535752075
22 0.284484352 84 0.294663641
23 0.199031896 85 0.64290249
27 1.76316008 86 0.562539679
28 0.483516248 88 1.285804981
29 0.682548144 90 2.089433094
31 1.222854112 92 1.741194245
32 1.677707624 93 0.321451245
33 0.654153284 94 0.803628113
34 1.677707624 95 1.125079358
35 0.93836976 96 1.017928943
36 0.88158004 97 0.401814057
39 0.723265302 98 0.910778528
40 0.535752075 100 0.991141339
41 0.991141339 101 0.589327283
42 0.991141339 102 0.133938019
43 0.482176868 103 0.616114887
44 0.42860166 104 1.017928943
45 1.419743 105 0.830415717
46 0.750052906 106 1.151866962
47 0.910778528 107 0.750052906
48 0.535752075 108 0.053575208
49 2.330521528 109 0.21430083
50 0.455389264 110 1.044716547
51 0.455389264 112 | 0.669690094
52 0.482176868 114 0.227426756
53 0.616114887 115 0.625490548
54 3.026999226 117 0.568700828
55 1.687619037 118 0.883990924
56 2.250158717

Table C.5.: Load distribution profile
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Appendix C

Wind Power Scenarios at Bus 77 [MW]

scO1 7 sc02 7 sc03 7 sc04 7 sc05 7 sc06 7 sc07 7 sc08 7 sc09 7 scl0 7 scll 7 scl2 7 scl3 7 scl4 7 sclb5 7 scl6 7 scl7 7 scl8 7 scl9 7 sc20
hoo 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79 | 518.79
ho1l 516.23 | 455.27 | 551.95 | 495.37 | 519.71 | 493.86 | 503.73 | 514.73 | 585.98 | 490.75 | 562.82 | 503.11 | 530.53 | 486.66 | 541.77 | 513.88 | 552.15 | 467.69 | 536.75 | 552.84
h02 502.94 | 463.11 | 539.97 | 487.59 | 508.59 | 481.72 | 508.28 | 515.09 | 572.26 | 505.55 | 532.46 | 483.59 | 524.21 | 492.37 | 525.20 | 512.36 | 538.53 | 482.76 | 533.47 | 538.37
h03 478.78 | 472.33 | 522.24 | 463.78 | 470.53 | 442.52 | 520.38 | 470.30 | 529.31 | 505.49 | 502.86 | 446.88 | 509.48 | 495.30 | 493.03 | 483.47 | 518.33 | 492.72 | 505.65 | 502.45
h0o4 458.94 | 485.33 | 483.91 | 451.46 | 444.27 | 413.38 | 497.84 | 428.15 | 503.87 | 508.48 | 483.09 | 436.27 | 506.18 | 487.29 | 474.72 | 473.09 | 485.03 | 492.88 | 477.86 | 466.58
ho5 422.09 | 466.38 | 441.85 | 406.01 | 420.68 | 353.68 | 453.72 | 399.10 | 476.86 | 512.20 | 430.56 | 423.81 | 480.06 | 448.30 | 459.37 | 463.52 | 453.41 | 465.51 | 448.22 | 432.19
ho6 345.05 | 366.28 | 354.56 | 337.36 | 352.47 | 271.06 | 353.48 | 315.25 | 401.99 | 478.04 | 340.52 | 340.41 | 424.99 | 376.35 | 389.40 | 403.39 | 378.07 | 372.50 | 370.42 | 343.97
ho7 268.87 | 250.63 | 276.09 | 266.31 | 279.11 | 167.21 | 266.55 | 225.60 | 311.03 | 432.59 | 252.10 | 248.83 | 350.27 | 307.59 | 320.90 | 330.82 | 319.16 | 267.33 | 285.79 | 257.95
ho8 196.88 | 175.94 | 207.62 | 169.53 | 201.10 89.97 195.51 | 156.05 | 220.96 | 350.22 | 160.86 | 168.47 | 293.33 | 230.58 | 247.85 | 250.68 | 240.04 | 203.97 | 211.93 | 186.34
h09 141.81 | 145.22 | 165.40 | 114.66 | 155.52 84.59 131.38 83.65 149.24 114.95 97.38 252.91 | 178.64 | 163.92 | 175.78 | 174.71 | 156.33 | 148.26 | 112.14
h10 143.37 | 163.77 | 159.59 | 118.75 | 155.33 | 131.19 | 133.57 76.69 169.97 | 257.75 | 142.25 95.26 240.95 | 170.54 | 143.19 | 173.94 | 167.88 | 166.35 | 142.92 | 92.16
hl1 195.69 | 268.47 159.85 133.23 | 203.46 217.04 | 212.93 106.14 | 256.42 | 328.41 195.03 122.04 | 290.86 | 214.69 161.40 | 236.19 185.55 | 280.68 188.58 78.26
hi2 217.02 | 314.30 | 161.32 | 116.55 | 243.90 | 249.23 | 195.69 | 123.03 | 275.22 | 358.73 | 199.39 | 111.87 | 353.76 | 235.44 | 176.46 | 275.46 | 199.51 | 324.20 | 198.84 | 56.86
h13 225.00 | 310.74 | 148.46 | 118.09 | 246.33 | 238.45 | 171.17 | 156.04 | 284.04 | 359.29 | 201.39 | 137.70 | 387.60 | 235.25 | 212.87 | 298.47 | 191.78 | 327.04 | 208.78 | 85.62
h14 226.80 | 292.83 | 157.00 | 151.10 | 185.73 | 227.18 | 202.75 | 166.72 | 334.82 | 373.67 | 198.68 | 117.71 | 379.24 | 239.56 | 194.19 | 289.52 | 161.36 | 356.13 | 238.60 | 126.53
h15 199.76 | 240.50 | 155.67 | 146.68 | 149.18 | 208.34 | 213.75 | 133.91 | 343.87 | 318.61 | 173.76 88.56 362.91 | 214.16 | 158.00 | 242.59 | 119.41 | 325.59 | 247.36 | 138.95
h16 201.66 198.71 163.62 178.61 145.65 240.62 | 233.87 142.69 | 353.02 | 278.23 179.49 148.72 366.06 192.52 169.51 221.25 86.13 291.42 273.59 | 195.85
h17 198.56 164.66 195.64 191.63 117.20 260.90 | 256.73 197.44 | 306.15 | 243.90 171.98 | 212.26 | 337.12 171.01 185.81 190.84 75.11 266.98 280.29 | 271.93
h18 184.96 | 158.84 | 202.69 | 174.16 | 123.33 | 229.58 | 262.31 | 164.32 | 263.08 | 172.50 | 164.01 | 192.61 | 268.76 | 158.21 | 159.84 | 150.20 91.51 234.15 | 253.38 | 247.25
h19 189.54 | 182.16 | 197.89 | 192.40 | 164.14 | 158.67 | 248.11 | 148.80 | 241.20 | 138.05 | 177.69 | 160.30 | 234.52 | 201.35 | 175.48 | 162.20 | 148.60 | 219.60 | 235.01 | 219.18
h20 235.43 | 203.65 | 211.52 | 246.86 | 203.43 | 138.71 | 315.87 | 248.97 | 213.59 | 171.68 | 171.57 | 173.68 | 256.71 | 297.23 | 240.48 | 211.49 | 205.02 | 277.45 | 272.41 | 271.62
h21 299.83 | 220.92 | 270.64 | 328.19 | 276.36 | 147.70 | 398.60 | 356.13 | 212.12 | 226.41 | 204.83 | 260.87 | 307.19 | 388.75 | 348.47 | 275.69 | 291.17 | 309.93 | 336.71 | 374.93
h22 316.88 | 227.74 | 308.56 | 337.09 | 305.82 | 156.90 | 407.36 | 398.92 | 188.82 | 289.93 | 209.54 | 280.66 | 308.44 | 412.91 | 379.18 | 304.28 | 350.17 | 312.26 | 338.41 | 389.41
h23 299.96 | 213.87 | 266.29 | 319.67 | 277.75 | 155.77 | 395.97 | 406.73 | 125.65 | 300.14 | 210.93 | 281.33 | 258.02 | 401.29 | 371.62 | 291.54 | 346.57 | 293.73 | 287.73 | 355.27
h24 266.38 | 163.99 | 270.52 | 287.19 | 237.46 | 134.06 | 351.72 | 339.25 58.67 223.68 | 215.52 | 288.42 | 237.07 | 347.38 | 351.11 | 222.88 | 323.50 | 212.47 | 237.05 | 348.62

Table C.7

Wind injection (continued on the next page)
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D. Optimal Schedules of The
Deterministic Case

This appendiz presents the optimal unit schedules of the EnSch and RmpSch ap-
proaches for the deterministic study case presented in section 3.3 in chapter 3.

chapter 3, section 3.3 describes the deterministic case study for two different power
demand profiles D1 and D2 (in MW), which present the same energy profile D¥ (in
MWh). The IEEE-118 bus system (see Appendix C) is used for this case study,
where we assumed that the power demand profiles are perfectly known and given in
Table 3.1, without uncertain events (i.e., no wind).

Table D.1 and Table D.2 show the optimal power schedules of the RmpSch approach
for D1. Table D.3 and Table D.4 list the optimal power schedules of the RmpSch
approach for D2; and Table D.5 and Table D.6 show the optimal energy schedules
obtained by the EnSch approach for the energy profile D¥. Numbers between par-
enthesis indicate that the unit is either starting up or shutting down (productions
which are bellow the unit’s minimum output). Note that all these tables contain
the initial conditions for the case studies.
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Optimal Schedules of The Deterministic Case

Appendix D

Tnmnmo

[ ]

h02 4 ho03 4 h04 4 ho5 4 h0o6 4 ho7 4 h0o8 4 h0o9 4 h10 4 hl1l 4 hi12 4 h13 4 h14 4 h15

h0oO 4 h16 4 h17 4 h18 4 h19 4 h20 4 h21 4 h22 4 h23 4 TM%4
genl 1 30 5 5
gen2 1 30 5 5
gen3 1 30 5 5
gen4 -8 (37.5) | (75) [(112.5)| 150 210 150 180 240 300 300 300 240 180 210 150 150 150 210 270 210 150 (75)
genb 8 100 160 220 280 250 300 300 300 300 300 300 300 300 300 240 180 120 180 240 300 300 240 180 120 100
gen6 1 30 10 10
gen7 -5 (6.25) | (12.5) |(18.75)| 25 45 65 45 25 25
gen8 1 30 5 5
gen9 1 30 5 5
genlO 8 200 140 100 160 (113.75(173.75[233.75| 180 240 300 300 300 240 180 160 100 100 160 220 280 220 160 100 (50)
genll 8 200 270 | 300.5 350 350 350 350 350 350 350 350 350 350 350 350 295 350 350 280 350 350 280 210 207 137
genl2 -1
genl3 -1
genl4| -5 (6.25) | (12.5) [(18.75)| 25 40 60 80 100 80 60 40 25 25 25 45 65 45 25
genlb 1 30 8 8
genl6| -5
genl7| -1
genl8| -1
genl9| -5 (6.25) | (12.5) |(18.75)| 25 45 65 45 25 25 25 25 25 25 45 25
gen20| -8 (12.5) | (25) | (37.5) 50 100 150 200 250 250 250 250 250 250 235 185 135 150 200 250 250 200 150 100 50
gen2l 8 50 100 150 200 250 250 250 250 250 250 250 250 250 250 250 200 150 150 200 250 250 200 150 100 50
gen22| -5
gen23| -5
gen24| -8 (12.5) | (25) | (87.5) 50 90 130 120 160 200 200 200 180 160 120 80 80 120 160 200 160 120 80 50 50
gen25| -8 (12.5) | (25) | (37.5) 50 50 50 50 80 120 160 200 160 120 80 50 50 50 90 130 90 50 (25)
gen26| -5
gen27| 10 100 184 268 352 420 420 420 420 420 420 420 420 420 420 420 420 420 420 414 420 420 420 336 420 420

Table D.1.: Optimal Power Schedules of the RmpSch approach for D1 [MW] (continued on next page)
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Optimal Schedules of The Deterministic Case

Appendix D

Tnmnmo

h0oO 4 ho1 4 ho2 4 h03 4 h0o4 4 ho5 4 h0o6 4 ho7

4 ho8 4 h09

4 h10 4 hl1l 4 hi12 4 h13 4 h14 4 h15 4 h16 4 h17 4 h18 4 h19 4 h20 4 h21 4 h22 4 h23 4 TM%4
genl 1 30 5 5 (2.5) 5 30 5
gen2 1 30 5 5
gen3 1 30 5 5 (2.5) 5 22 5
gen4 -8 (37.5) | (75) [(112.5)| 150 150 210 150 210 240 300 300 300 240 210 150 150 150 210 270 210 150 (75)
genb 8 200 140 200 240 300 300 300 240 300 300 300 300 300 240 240 180 120 180 240 300 300 240 180 120 100
gen6 1 30 10 10
gen7 -5 (6.25) | (12.5) [(18.75)| 25 25 45 65 45 25 (12.5) 25 25 45 53 33 25
gen8 1 30 5 5
gen9 1 30 5 5 (2.5) 5 30 5
genlO 8 200 140 | 199.5 | 139.5 168 110 170 230 290 240 300 300 300 240 180 120 100 160 220 280 220 160 100 (50)
genll 8 200 210 280 350 350 350 350 350 350 350 350 350 350 350 350 280 350 280 350 350 350 280 210 140 205
genl2 -1
genl3 -1
genl4| -5 (6.25) | (12.5) [(18.75)| 25 37.93 | 57.93 | 77.93 65 45 25 45 25 25 25 25 45 25
genlb 1 30 8 8
genl6| -5
genl7| -1
genl8| -1
genl9| -5 (6.25) | (12.5) |(18.75)| 25 45 60 40 25 25 25 25 25 25 37.5 25
gen20| -8 (12.5) | (25) | (37.5) 50 100 150 200 250 250 250 250 250 200 250 200 150 150 200 250 250 200 150 100 50
gen2l 8 50 50 100 150 200 250 250 |206.68( 250 250 250 250 250 250 250 200 | 152.5 | 200 250 250 250 200 150 100 50
gen22| -5
gen23| -5
gen24| -8 (12.5) | (25) | (87.5) 50 90 130 160 200 180 200 200 200 160 120 80 80 120 160 200 200 160 120 80 50
gen25| -8 (12.5) | (25) | (37.5) 50 50 50 80 120 160 200 200 160 120 90 50 50 50 62.5 | 102.5 90 50 (25)
gen26| -5
gen27| 10 225 309 393 420 420 420 420 420 420 420 420 420 420 420 420 354 420 420 420 420 420 336 420 420 420

Table D.3.: Optimal Power Schedules of the RmpSch approach for D2 [MW] (continued on next page)
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Optimal Schedules of The Deterministic Case

Appendix D

7mnmnmo

h0oO 4 ho1

4 ho2 4 ho3 4 h0o4

ho5

4 ho6 4 ho7

4 ho8

4 h09 4 h10

hi1

h12

h13

4 h14 4 h15 4 h1l6 4 h17 4 h18 4 h19 4 h20

h21

4 h22

4 h23

h24

genl

1

30

5

gen2

1

30

ot

gen3

30

(<

gen4d

150

150

180

240

300

300

300

240

180

150

150

150

210

270

300

250

190

150

150

genb

200

149

209

269

300

240

300

300

300

300

300

300

300

292.44

232.44

172.44

180

240

300

300

240

180

120

100

gen6

30

10

gen7

gen8

30

ot

gen9

30

(<

genlO

200

140

100

100

100

100

115

225

285

300

300

300

240

180

120

122.44

182.44

242.44

220

160

100

100

genll

200

270

340

350

350

350

350

350

350

350

350

350

350

350

350

350

350

350

350

310

240

genl2

genl3

genl4

40

60

80

100

80

60

40

genlb

30

genl6

genl7

genl8

genl9

gen20

100

200

250

250

250

250

250

150

200

200

150

100

gen2l

50

100

200

200

250

250

250

250

250

200

170

200

200

150

100

gen22

gen23

gen24

50

90

160

120

80

120

110

70

50

gen25

50

50

50

80

120

160

200

170

130

90

50

50

50

50

90

90

50

gen26

gen27

225

309

393

420

420

420

420

420

420

420

420

420

420

420

420

420

420

420

420

420

420

420

344

302

Table D.5.: Optimal Energy Schedules

of the EnSch approach for pE [MWHh] (continued on next page)
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Tight and Compact MILP Formulation of Start-Up
and Shut-Down Ramping in Unit Commitment
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Abstract—This paper presents a mixed-integer linear program-
ming (MILP) formulation of start-up (SU) and shut-down (SD)
power trajectories of thermal units. Multiple SU power-trajecto-
ries and costs are modeled according to how long the unit has been
offline. The proposed formulation significantly reduces the compu-
tational burden in comparison with others commonly found in the
literature. This is because the formulation is 1) tighter, i.e., the re-
laxed solution is nearer to the optimal integer solution; and 2) more
compact, i.e., it needs fewer constraints, variables and nonzero el-
ements in the constraint matrix. For illustration, the self-unit com-
mitment problem faced by a thermal unit is employed. We provide
computational results comparing the proposed formulation with
others found in the literature.

Index Terms—Mixed-integer linear programming, start-up and
shut-down ramps, thermal units, unit commitment.

NOMENCLATURE

The main definitions and notation used are presented in this
section for quick reference. Upper-case letters are used for de-
noting parameters and sets; and lower-case letters for variables
and indexes.

Definitions: The following terminology is used in this
paper to reference the different unit operation states, see Fig. 1.

online Unit is synchronized with the system.

offline Unit is not synchronized with the system.

up Unit is producing above its minimum output.
During the up state, the unit output is
controllable.

down Unit is producing below its minimum output,

when offfine, starting up or shutting down.

Indexes and Sets:

lel Start-up type, running from 1 (hottest) to N,
(coldest).
te’T Hourly periods, running from 1 to N hours.
Variables:
et Energy production during period ¢ [MWh].
Pt Power output at the end of period ¢,

production above the minimum output [MW].
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Color versions of one or more of the figures in this paper are available online
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Digital Object Identifier 10.1109/TPWRS.2012.2222938

Uy Commitment of the unit during period
t {0,1}. Binary variable which is equal to 1
if the unit is up and 0 if it is down, see Fig. 1.

U Start-up in period ¢ [0,1]. Continuous
variable which takes the value of 1 if the unit
starts up in period ¢ and 0 otherwise, see
Fig. 1.

Wy Shut-down in period ¢ [0, 1]. Continuous
variable which takes the value of 1 if the unit
shuts down in period ¢ and 0 otherwise, see
Fig. 1.

et Start-up type ! in period ¢ [0, 1]. Continuous
variable which takes the value of 1 in the
period where the unit starts up for the start-up
type [ and 0 otherwise.

Parameters:

EP, Forecasted price of energy in period #
[$/MWh].

cLv Linear variable production cost [$/MWh].

ONL No-load cost [$/h].

csP Shut-down cost [$].

cPY Start-up cost for the start-up type [ [$].

P Maximum power output [MW].

P Minimum power output [MW].

psp Power output at the beginning of the ith
interval of the shut-down ramp process
[MW], see Fig. 1.

pY Power output at the beginning of the ith

’ interval of the start-up ramp process type /

[MW], see Fig. 1.

P Power output at which the unit is
synchronized for start-up type [ [MW],
PPV = P", see Fig. 1.

SDP Duration of the shut-down ramp process [h].

sup Duration of the start-up type [ ramp process
(h].

RD Maximum ramp-down rate [MW/h].

RU Maximum ramp-up rate [MW/h].

TD Minimum down time [h].

TU Minimum up time [h].

oY Minimum number of periods that the unit

must be down for the start-up type [ [h].

1. INTRODUCTION

HE actual operation of power generation units must be
considered in detail in order to rigorously model their gen-
eration schedules. Moreover, with the introduction of competi-

0885-8950/$31.00 © 2012 IEEE
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tion, accurate modeling and solutions for unit commitment (UC)
problems are even more necessary to achieve efficiency and fea-
sibility in energy production [1].

Most of the literature about modeling constraints of thermal
units in UC problems deals with the unit operation above the
minimum output [2], [3]. Units are considered to start/end their
production at the minimum output while the start-up (SU) and
shut-down (SD) ramps (or power trajectories) are ignored. Some
papers are aware of the importance of considering these ramps
in the UC optimization problem. However, they do not include
these ramps because the resulting model will be considerably
more complex, causing prohibitive solving times [4]-[6]. In
addition, due to the increasing penetration of wind generation
nowadays, thermal units are being shut down and started up
more often [7]; therefore, a detailed modeling of the SU and
SD processes in UC is required.

The application of direct mixed-integer linear programming
(MILP) to solving UC is becoming increasingly popular due
to improvements in MILP solvers. For example, PJIM has
switched from Lagrangian relaxation (LR) to MILP to solve
the UC-based problems [8]. LR was the dominant optimization
technique for solving UC problems through problem decom-
position, mainly because LR does not present a high memory
requirement as does MILP. However, this problem is being
overcome due to the breakthrough of MILP solvers. Currently,
combination of pure algorithmic speedup and the progress
in computing machinery has meant that solving MILPs has
become around 100 million times faster over the last 20 years
[9]. Furthermore, MILP provides significant advantages over
LR such as the fact that 1) there is a proven global optimal
solution and 2) MILP models are easier to modify, which
enhances modeling capabilities and adaptability, among other
things [1], [10], [11].

The SU and SD ramps are explicitly modeled under the LR
approach in [12] and under the MILP framework in [13] and
[11]. In [12] and [13], only a single power trajectory for the SU
process is modeled, while [11] considers different SU power tra-
jectories depending on the unit’s prior down time. Furthermore,
[11] proposes a complete self-UC formulation which takes into
account different constraints (e.g., power reserves and quadratic
production costs) and is adapted to the Greek market rules.

References [13] and [11] made the important contribution in
proposing the first MILP formulations for single and multiple
SU and SD ramps, respectively. However, their main draw-
back is the creation of large models which greatly increase the
complexity of UC problems, thereby making them unattrac-
tive for practical implementation. These models are large due
to the introduction of many constraints in order to deal with the
power trajectories above and below the minimum output of gen-
erating units. Apart from this, [11] needs many binary variables
to model the different SU power trajectories.

The use of MILP-based UC formulations has increased sig-
nificantly over the last 50 years [14]. As computational and al-
gorithmic power increases, so does the complexity of the MILP
formulations, with the addition of features such as ramping con-
straints, minimum up and down times and exponential SU costs
[2]. The computational burden of UC problems needs to be fur-
ther reduced, by improving the MILP formulations, so that even
more advanced and computationally demanding problems can
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be implemented, such as stochastic formulations [15], contin-
gency-constrained models [16], and generation expansion plan-
ning [17].

Improving an MILP formulation allows a faster search for
optimality by tightening (removing inefficient solutions from)
the original feasible region. Tightening requires strong lower
bounds for minimization problems [18]. This means formu-
lating the problem in such a way that the associated linear
programming (LP) relaxation provides a better approximation
of the value of the integer optimal solution. The time required
for providing optimality is often prohibitive because the gap
between the integer optimal solution and its associated LP
relaxation is very large. Furthermore, a poor lower bound
provided by the LP relaxation will not be adequate to guide
the search for good feasible solutions during the solving phase
(branch-and-cut) of standard MILP solvers [19]. MILP formu-
lations are frequently tightened by adding a huge number of
constraints and (sometimes) variables. However, the resulting
expanded model must close the gap enough to be worth the
extra time taken to solve the LP relaxations during the solving
phase [20]. In other words, usually, tightening an MILP for-
mulation comes at the expense of expanding the model which
implies extra time consumption. Therefore, creating tight and
compact MILP formulations is a nontrivial task because the
obvious formulations are commonly either very weak or very
large.

Creating tight (or strong) MILP formulations has been widely
researched [21]. In the case of UC problems, there has been
work in a number of specific areas. In [22], a strong formu-
lation of the minimum up/down time constraints is presented,;
in [23], a tighter linear approximation for quadratic generation
costs is proposed; and [24] presents a new class of inequalities
giving a tighter description of the feasible operating schedules
for generators.

The main contribution of this paper is two-fold:

1) A tighter MILP formulation of SU and SD ramps for UC
problems is proposed in order to reduce the computational
burden of analogous existent MILP formulations.

2) This MILP formulation is also compact and hence over-
coming the main disadvantage of previous models [11],
[13]. If a single power trajectory is modeled for the SU
and SD ramps, then there is neither a need to increase
the number of constraints nor a necessity to increase
the number of variables in comparison to a formulation
without the SU and SD ramps. Furthermore, when consid-
ering different SU trajectories, the proposed formulation
requires the introduction of merely continuous variables
compared to [11].

Additionally, this formulation of SU and SD ramps is suitable
for any UC problem, whether under centralized or competitive
environments, and further model expansion will not require the
introduction of numerous terms in the constraints in order to
avoid conflicts between the up and down states, unlike [13] and
[11].

In order to illustrate the effectiveness of the proposed formu-
lation, the self-UC for a price-taker thermal generator is used.
The objective of a thermal generator, in the self-UC, is to max-
imize the profits from selling energy in the day-ahead market,
while satisfying all the technical constraints.
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Fig. 1. Operation states of a thermal unit, including SU and SD ramps.

The remainder of this paper is organized as follows: Section 11
presents the formulation of the SU and SD constraints in de-
tail. Section III provides and discusses results from several case
studies, where the impact of neglecting the SU and SD ramps is
shown and a comparison of the proposed formulation with those
in [13] and [11] is made. Finally, some relevant conclusions are
drawn in Section IV.

II. PROPOSED APPROACH

This section presents the mathematical formulation of the SU
and SD power trajectories. With the purpose of illustrating how
this formulation works, the objective function is formulated for
the case of a price taker self-UC problem. This section is di-
vided into two parts: Section II-A details the mathematical for-
mulation and Section II-B shows how the online and offline unit
states can be obtained (see Fig. 1) after the optimization problem
has been solved.

Hourly time intervals are considered, but it should be noted
that the formulation can be easily adapted to handle shorter time
periods. For the sake of simplicity, reserve constraints are not
considered; however, they can be easily introduced in the model.
The interested reader is referred to [5], [11], and [25].

A. Mathematical Formulation

The different operation states of a thermal unit are presented
in Fig. 1. The up and down states are distinguished from the
online and offline states. During the up period, the unit has the
flexibility to follow any trajectory being bounded between the
maximum and minimum output and by the ramping-rate limits.
On the other hand, the power output when the unit is starting up
or shutting down follows a predefined power trajectory. Unlike
the SD ramp, the SU ramp trajectory depends on the unit’s pre-
vious down time.

1) Up/Down versus Online/Offline States: By considering
the commitment variable w; as up/down rather than offline/on-
line states, the generation output above and below P can be
managed independently. This characteristic makes the proposed
formulation 1) compact, unlike [13] and [11], where most of
the constraints involving p; contain summations of binary vari-
ables in order to avoid conflicts between the power output above
and below P; and 2) tight where, by considering the generation
output (p;) above P, the feasible region for p; is between P and
P, which is tighter than the region that is usually considered, be-
tween 0 and P.
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Fig. 3. Optimal generation scheduling for the Traditional and Improved for-
mulations in the up and bottom part of the figure respectively. The darker gray
area shows the SU and SD energy that the unit will produce in order to follow
the optimal schedule that results from the Traditional formulation (this extra
energy is added after solving the Traditional problem).

The down times are a function of the offline times (see Fig. 1).
For example, the number of periods that the unit must be down
to activate the SU type [, T;°Y, is equal to the SU and SD ramp
durations (SUL and SDP) plus the offline time required to ac-
tivate the SU type /. Similarly, the down time T'D is expressed
as a function of the minimum offline time (see Section II-A3).

2) Start-Up Type: Different SU types are modeled depending
on how long the unit has been down. The SU type &;; is se-
lected if the unit has been previously down within the interval
[TV, T75Y), see Fig. 2. Each SU type has a different SU power
trajectory associated to it, where the colder the SU type, the
longer the SU power trajectory duration (see example shown
in Fig. 3 in Section III-A). As in the case of [26] and [11], new
variables are introduced to select the SU type:

755 -1
bea < D wes VEE [T, Nl L€ [L,N) (1)

i= TIS 122

where the right side of (1) is equal to 1 if the unit has been down
within the interval [TV, Tlﬁ_L{) before hour ¢. Therefore, ¢;;
can only be activated (é;; < 1) if the unit has previously been
down within this interval.

Note that (1) is not defined for the first hours. Appendix A
details how the first SU types 4, ; are obtained depending on the
initial conditions of the unit.
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The following constraint ensures that just one SU type is se-
lected when the unit starts up:

Ny,

> b=wv Vt )
=1

Equation (1) constrains all SU types except the coldest one
¢, n, - However, constraints (1) and (2) ensure ¢; 5, = 1 when
the unit starts up (v; = 1), and has been down for at least 73"
hours. This is because (1) makes 6, ; = 0 forall/ # N, and then
(2) forces 0; n, = 1. In the event that more than one SU type
variable can be activated (&, ; < 1) then (2) together with the
objective function ensure that the hottest, which is the cheapest,
possible option is always selected. Therefore, just one of the
variables is activated (equal to one). That is, these variables take
binary values even though they are modeled as continuous vari-
ables. This is due to the convex (monotonically increasing) char-
acteristic of the exponential SU costs of thermal units [2], see
Fig. 2.

Constraint (1) is made even more compact by taking into
account the minimum down time constraint (see Section I1-A3).
The hottest SU é,; must be activated when the unit has been
down within the interval [0,75"7). However, the minimum
down time constraint (4) ensures that the unit cannot be down
for less than T'D hours. Therefore, the hottest SU is only pos-
sible within the interval [TD, TQSU). By defining 7Y = TD,
see Fig. 2, constraint (1) together with the minimum down time
constraint (4) ensure that the hottest SU 6, ; can be activated
only when the unit has been down less than 7y'Y hours.

3) Minimum Up/Down Times: Constraints (3) and (4) ensure
the minimum up and down times respectively [22]. This formu-
lation has been compared with others and has shown a better
performance [22], [24]:

t

Z v, <uy Vte[TU, Nr) 3)
i=t—TU+1
1
> wi<l-w Vte[lI'D Np. (4)

1=t—TD+1

The minimum down time 7°D in (4) is equal to 1) the SD
ramp duration (SD?), plus 2) the hottest SU ramp duration
(SUP), plus 3) the minimum time that the unit must be offline.
Therefore, (4) is needed to avoid overlapping between the SU
and SD ramps. Appendix A describes how the initial conditions
force the unit to remain up/down during the first hours.

4) Commitment, Start-Up, and Shut-Down: The following
constraint can be found in models published approximately fifty
years ago [14]:

Up — Up = Vs — Wy V. (5)

Once u; is defined as a binary variable, (5) forces v; and w; to
take binary values.

5) Capacity Limits: The generation level in UC problems
is usually expressed as hourly energy blocks; however, it has
been demonstrated that taking a generation level schedule as
an energy delivery schedule may not be realizable [27], [28].
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Therefore, a clear difference between power and energy is made
and all technical constraints are then imposed over the power
output variable. The power generation output of the unit above
its minimum output is modeled as

0<p: < (P—P)(us —wep1) Vi (6)

Constraint (6) ensures that the total power output is equal to
P (p: = 0) at the beginning and at the end of a continuous up
period. On the other hand, the SU (SD) trajectory ends (begins),
during the down period, at P level, thereby making the connec-
tion with the up period that starts (ends) at this level, see Fig. 1.

6) Operating Ramp Constraints: As mentioned in
Section II-A1, the proposed formulation avoids the intro-
duction of many variables in most of the equations, unlike [13]
and [11]. This is the case for the ramping constraints that only
depend on the generation variables between two consecutive
hours:

—RD <p; —pi_1 L RU Vi (7

7) Energy Production: The total unit’s energy production, in-
cluding the energy produced during the SU and SD processes, is
presented in (8). Note that the energy is obtained for hourly pe-
riods and piecewise-linear power trajectories (see Fig. 1). How-
ever, the conversion to shorter time periods is straightforward:

+ P
e; = Puy + Pt Zpr 1
sP” 5sp SD
Py + B
g — W _iy1
; 2
=1

(t7i+SUl“+1),l vt. (8)

The terms of the summations in (8) include the energy produced
during the SU and SD procedures.

Equation (8), together with (1) and (2), make a tight descrip-
tion of the SU and SD ramps in the energy output variable e;.
This could be observed from the fact that on the one hand, when
the unit is starting up (v; = 1), (1) and (2) will choose the cor-
rect SU type (¢ ), and then the associated SU energy trajectory
is immediately fixed in (8), while on the other hand, when the
unit is not starting up (v; = 0) then (2) forces all SU types to
be zero (6;; = 0) and thus the SU energy in (8) is immediately
fixed to zero. Similarly, the SD decision (w; ) will fix the SD en-
ergy trajectory in (8). Besides, the tightness of the formulation
is experimentally checked in Section III, where the integrality
gap of the proposed formulation is lower than those in [13] and
[11].

Note that when just a single SU power trajectory is mod-
eled, there is no need to introduce variables ¢ ;. Therefore, con-
straints (1) and (2) are not needed and the scheduled energy in
(8) must be modified to be directly affected by the SU variable
vy instead of 6y ;.

8) Objective Function: The goal of a price-taker producer in
a self-UC is to maximize his profit during the planning period,
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which is the difference between the revenue and the total op-
erating cost (9). For the sake of simplicity, a linear production
cost is used in this paper:

Ny
maxz {EPtet - (CNLut + Ve,

t=1

Np
+ Z CISU Or1 + csP wr)} &)

=1

Note that the no-load cost (CV%) considered in (9) ignores
the SU and SD periods. This is because the C™V% only multiplies
the commitment during the up state ;. In order to consider the
no-load cost during the SU and SD periods, V" and C'5P" are
introduced in (9) and defined as

PV =cfY + eNEsUP i
CoP' =SP4 ¢NESDP.

(9a)
(9b)

B. Final Power Schedule

The complete energy profile, including SU and SD power
trajectories, was presented in (8). Nevertheless, the complete
power output as well as the unit states online/offline have not
yet been obtained. This information can be explicitly modeled
as variables in the optimization problem, which will create a
considerably larger formulation. However, these values can be
obtained after the optimization problem has been solved without
changing the optimal results and then with negligible computa-
tional cost. Furthermore, this also contributes to the compact-
ness of the formulation. The total power output F;, and on-
line/offline states UPY are presented as follows:

SD”+1
Py =P (u + vps1) + o + Z PFPw, 4o
i=2
J\’v]_, SLTlD
sU
2D B b (iasupanya o
=1 i=1 '
Ny, SUID
UON =, + Z Z O(t—i+SUD+1)1
I=1 i=1
SDU
an

+ Z“’t—i+1 Vt.
i=1

Furthermore, analogously to the SU and SD decisions v; and
wy which represent the changes between the up and down states,
the turn-on V.2 and turn-off W F'F decisions representing the
changes between the online and offline states are now obtained
with

ZVL
OZ\T N
V; :Zé(HSUlu),, Vi (12)
=1
WOFE —w,_spr VL. (13)
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TABLE I
THERMAL UNIT DATA
Technical Information Cost Coefficients
P P |RU/RD|TU/TD| SDP | Nt ctv |csP
MW] | [MW] | [MW/h] [h] [h] ] [$/MWh] | [$]
378.0 150.0 80 4 2 200 55 20
Start-Up Ramping Information
SUType ! | CPY 181 | PP¥™ IMW]|  SUP [h] 77Y ()
01 16 50 1 4
02 28 50 2 6
03 36 50 3 8
04 40 50 4 11
05 41 50 5 14

III. TEST RESULTS

The proposed formulation is tested for the self-UC of a
price-taker producer. The technical and economic data for the
thermal unit, including five different SU ramps, are presented
in Table I, and the expected electricity prices for a 48-hour time
span are shown in Appendix B. These data are based on infor-
mation presented in [11]. The power outputs PV (PSP for
the SU (SD) power trajectories are obtained as an hourly linear
change from P;*"(P) to P (0) for a duration of SUP (SDP)
hours, see Fig. 1. With respect to initial conditions, the unit
has been up for 6 hours before the scheduling horizon and its
initial power output is 200 MW. All tests in this paper were
carried out using CPLEX 12.3 under GAMS [29] on an Intel
i7 2.4-GHz personal computer with 4 GB of RAM memory.
Problems are solved to optimality, more precisely to le-6 of
relative optimality tolerance.

This section is divided into two parts. The first part shows
the impact of SU and SD ramps on the unit commitment. The
second part presents a comparison of the proposed formulation
with those presented in [13] and [11].

A. Scheduling and Economic Impact

In order to illustrate how the unit operation is affected if the
SU and SD ramps are considered, the case study has been solved
with and without the ramp trajectories. The formulation with
SU and SD ramps is labeled as Improved and the formulation
considering just the exponential-SU and SD costs is labeled as
Traditional.

Unlike the Traditional formulation, considering the energy
produced during the SU and SD ramps makes the Improved for-
mulation perceive revenues during these ramping processes. To
make a fair comparison between both formulations, the inherent
energy produced during the SU and SD ramps is introduced into
the Traditional formulation after the problem has been solved
(see darker gray area in Fig. 3). That is, even when the Tradi-
tional formulation ignores these ramps in the scheduling stage,
they are inevitably present during the operation stage. Subse-
quently, this energy can be added to the solution and this extra
energy can also be sold. The total revenues for the Traditional
formulation are then obtained by adding the revenues obtained
from the UC solution to the revenues obtained from the energy
produced during the SU and SD processes. These latter revenues
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TABLE II
PRODUCER COSTS AND PROFITS
Costs (3) | Revenues ($) | Profits ($)
Traditional 576417 617252 40835
Improved 402201 461674 59473
% of change -30.22 -25.20 45.64

are calculated by multiplying the electricity price by the energy
produced during the SU and SD ramps.

Fig. 3 and Appendix B show the optimal power and energy
schedules for the Traditional and Improved formulations. Note
the different duration of the SU power trajectories for the fm-
proved formulation in Fig. 3. SU durations of one, two and three
can be observed (starting at hours 16, 6, and 30, respectively)
as a consequence of the different unit’s down (and thus offline)
time durations.

The optimal scheduling decision taken by the Traditional
formulation around hours 15-17 and 3941 was to produce
at minimum output P (F,,;, in Fig. 3) even when electricity
prices were lower than the unit’s linear variable production cost
CTV (CLV in Fig. 3). This is a very common behavior, where
producing at P generates fewer losses than shutting down and
starting up the unit within a short period. On the other hand,
when SU and SD ramps are considered, the optimal scheduling
decision is to turn off the unit during these hours. The reason
is that the SU and SD costs are offset by the revenues received
from the energy produced during the SU and SD ramping
processes. In short, unlike the Improved formulation, in the
Traditional model, the SU and SD processes are perceived as
pure losses. Therefore, the optimal decision of the Traditional
UC formulation is to not turn off the unit for short periods to
avoid these losses.

The main problem affecting the Traditional formulation is
that revenues during the SU and SD processes are not consid-
ered in the optimization problem. Therefore, there is a tendency
to produce at least at minimum output, even when electricity
prices are lower than C1V", and thus obtain some revenues that
compensate for the losses. This drawback is overcome by con-
sidering the SU and SD power production in the formulation.

Table II shows the difference between costs, revenues and
profits for the solutions of both formulations. As mentioned be-
fore, the total revenue for the Traditional model is obtained by
adding the revenues due to the ramping process ($14 800) to the
revenues obtained from the optimal solution ($602 452). For this
illustrative case, the profits when considering the SU and SD
ramps are around 46% higher than when these ramps are not
taken into account.

B. Comparing Different Formulations

The proposed formulation is compared with those available
in [13] and [11]. Reference [13] proposes a formulation to deal
with a single SU and SD ramp trajectory, whereas [11] deals
with different SU trajectories depending on the unit’s prior
down time. The different SU types, their associated costs and
power-trajectories are inherent characteristics of thermal units
and these data are provided by the manufacturer. However,
in order to compare the different formulations, the proposed
formulation is implemented considering one, three and five
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different SU ramp types, and these models are labeled as R1,
R3, and RS, respectively. The single ramp type model R1 can
be directly compared with the single-ramp formulation pro-
posed in [13]. The model presented in [11] was implemented
considering three SU ramp types, and hence it can be directly
compared with R3. Model RS is presented in order to observe
the extra computational burden which results from considering
extra SU ramp trajectories.

In order to assess the impact of the problem size on the com-
putational performance of the models, several case studies of
different sizes were solved. The price profile of one day (see
Appendix B) has been replicated over different time spans from
4 to 256 days (each case is solved in one step for the complete
time span). The unit data are presented in Table I, where the in-
formation for the single-ramp models (R1 and [13]) is the SU
ramp type 02, the three-ramp models (R3 and [11]) are the first
three SU types, and the five-ramp model (R5) are the five SU
types.

1) Assumptions for the Formulations: In order to compare
all the formulations, [13] and [11] were implemented using the
same objective function and the same set of constraints as the
formulation presented in Section II. Therefore, all the models
are characterizing the same problem; the difference between
them is how the constraints are formulated. In other words, two
models considering the same SU types (R3 and [11], or R1 and
[13]) obtain the same optimal results, e.g., commitments, gen-
erating outputs and profits.

The distinction between power and energy was made when
implementing [13] and [11]. Additionally, as modeled here, the
(usual) power variable is considered to be the power at the end
of the period; and the energy is obtained by applying a piece-
wise-linear power profile. [11] was implemented with the same
minimum up/down constraints presented in Section 1I-A3 as
those are the constraints they also use. The synchronization time
was set to zero in [11] as we believe this time does not need
to be explicitly modeled, thus making the formulation simpler.
That is to say, the synchronization time can be considered as
a part of the offline time and obtained after the problem has
been solved, without changing the optimal results (similar to
the turn-on state presented in Section II-B). Finally, the other
constraints presented in [11], which are not related to the SU
and SD ramps, were not implemented (e.g., quadratic produc-
tion costs and different power reserves).

Table III presents the optimal solutions for all the models
for different time spans. As expected, the optimal solution for
models R1 and [13] are the same, as well as the solution for
models R3 and [11]. Interestingly, model R5, which considers
five ramp types, also presents the same solution as R3 and [11].
This is because, in RS, ramp types 04 and 05 were never acti-
vated for this example case because the unit was not down for
long enough. As in the case of the difference between R1 and
R3 (see Table I1I), if the five different ramps had been activated
in RS, this would have decreased the operational costs in com-
parison with R3 because more flexibility is possible (more SU
ramp types).

1) Problem Size: Table 11l shows the dimension of all the
models for the different case studies. Models R1 and [13] have
the same number of variables, but [13] presents three times as
many binary variables as R1. This is because [13] defines the
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TABLE 1II
COMPARISON OF DIFFERENT FORMULATIONS
Problem Size
Case # of Constraints # of Real Variables # of Binary Variables Nonzero elements
(#ofday)| RI 3] | R3 i) [ RS || Rt 3 [ R3 pnp | Rs [[R1 D p3) [R3&mrs pip || RiCp3) [ R3O pn) | RS
4 668, 1444| o944, 2395 1113|| 384, 192 657, 3s2| s24|| 96, 288] 96, 1540]| 3131, 7515] 4576, 15050] 6352
16 2684! 5764| 3824! 9595| 4569| 1536! 768| 2673! 1534 3416|| 384! 1152| 384! 6148|| 12635 30267 18688' 75808| 26512
64 | 10748, 23044| 15344, 38395]18393(| 6144, 3072[10737, 6142|13784][ 1536, 4608] 1536, 24580 || s0651,121275| 75136, 318880] 107152
256 |43004! 92164 |61424!153595| 73689 || 24576 12288|42993! 2457455256 || 6144! 18432| 6144! 98308)|202715! 485307 300928! 1291168| 429712
Computational Performance
Case Optimal Solution ($) Integrality Gap (%) # of Nodes CPU Time (s)
(# of days)| R1&[13] |R3,R5&[11]]| R1 (3 | r3 o] rs || ra :[13] R3 :[11] RS R1 3 | rs [ | rs
4 1202505 | 1188995 || 15.61 1 29.06 [ 1618 ;2756 | 1597 || 0, 64| 14,453 21| 0047, 0234 0125, 1264 0.109
16 486382.5 | 475459.4 || 14.76 ' 28.71 | 16.53 !29.78 | 1648 01550 | 4771473 | 604 || 0.156! 3.494 | 1.545! 6474 | 2.013
64 [1950910.5 | 19016992 || 14.56 | 28.62 | 16.62 13033 [ 16.60 || 0,496 | 508,498 | 488 || 0998 | 16255 | 7956, 37.908 | 8.565
256 |7809022.5 | 7606658.5 || 14.50 ' 28.60 | 16.64 ! 30.47 | 16.63 01483 | 467'490 | 494 || 10.405 ! 84.599 | 48.422 ! 268.665 | 53.181
SU and SD variables as binary; however, they can be considered ' ! R )
as continuous variables (see Section 11-A4). The formulation in e
[13] also requires more than twice the quantity of constraints HEignin e e —=—[13]]]
and nonzero elements than the proposed formulation R1. 5 oo bl
. . = [ ) ]
As shown in Table III, [11] presents about 16 times more g e
binary variables than the proposed formulation R3. Models R3 & J:
and RS have more real variables than [11]. However, the total < Ly 3
number of variables in R3 and R5 is smaller than the number of ?—g . Lo -;
binary variables in [11]. R3 and R5 also present less than half & | i
the number of constraints than [11]. Furthermore, [11] presents ;
up to 4.3 and 3 times more nonzero elements than R3 and R5 l, F
respectively. Similarly to [11], [13] needs these extra variables !
and nonzero elements to deal with the different SU ramp types 100 150 200 250 300
and to avoid conflicts between the up and down states. CPU Time [s]

Note that model RS is slightly larger than R3, with respect to
the number of variables and constraints, because R5 considers
two more ramp types than R3. This also shows that the compact
formulation does not increase considerably when considering
more SU types.

2) Computational Performance: Apart from the compact-
ness of the proposed MILP formulation, the tightness has
a significant impact on the computational performance, as
mentioned in the Introduction. In fact, a compact formulation
usually presents a weak LP relaxation that can dramati-
cally increase the MILP resolution time. The tightness of an
MILP can be measured with the integrality gap [24]. The
integrality gap, for a maximization problem, is defined as
(Zrp — Zyinp)/Zurnp, where Zp,p is the optimal value of
the relaxed LP problem, and Z,; ;1 p is the best integer solution
found after the MILP problem is solved.

Table I1I shows the integrality gaps for the different formula-
tions. Compared to [13], the proposed single-ramp formulation
R1 has improved (reduced) the integrality gap between 46% and
49%. Similarly, with respect to [11], R3 improves the integrality
gap between 41% and 45%. Table III also shows the nodes ex-
plored during the branch-and-cut phase; these are usually de-
creased with tighter formulations. Note that, for all the different
cases, CPLEX was able to solve R1 with the required optimality
tolerance without needing to branch, because the nodes were
pruned earlier by the initial heuristics and cuts applied. Apart
from the number of nodes, the performance of an MILP formu-

Fig. 4. Convergence evolution until low optimality tolerances for the different
formulations.

lation is dramatically affected by the use of heuristics and cuts,
and all of these are influenced by the tightness of the formula-
tion [19]. Therefore, we will only comment about CPU times
which offer a more complete view of the model’s performance.

The CPU times for the different case studies are presented in
Table III, where R1 and R3 are up to 22.4 and 10.1 times faster
than [13] and [11], respectively. This significant speed up is due
to the simultaneous tightness and compactness of the proposed
formulation. It is interesting to note that the formulation in [13],
which models a single ramp trajectory and does not take into
account exponential SU costs, is a larger model (presents more
constraints and nonzero elements) and also requires more time
to solve the problem than R5, which considers five different SU
ramps and also exponential SU costs.

Finally, Fig. 4 shows the convergence evolution for the dif-
ferent formulations to small optimality tolerances for the case
study of 256 days. The proposed formulation converges sig-
nificantly faster than [13] and [11]. This is mainly due to its
tightness.

IV. CONCLUSIONS

This paper presented an MILP formulation of the SU and
SD power trajectories of thermal units. This formulation is si-
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TABLE IV
PRICE DATA AND OPTIMAL GENERATION SCHEDULE

t EP; pt[ et’ p;r etT t EP; ptI etI p;F e? t EP; p{ etI ptT e? t EP; pt[ etl ptT ez

$/MWh| MW [MWh| MW | MWh $/MWh| MW |[MWh| MW | MWh $/MWh| MW | MWh | MW | MWh $/MWh| MW | MWh | MW |MWh
0 — 200 | — | 200 | — — — — | — | — | — — — — — — — — — — — — | —
1 40 150 | 175 | 150 | 175 13 50 75 |112.5| 218 | 258 25 40 75 | 112.5]| 150 | 184 37 50 150 | 190 | 218 | 258
2 31 75 |[112.5] (75) [(112.5)]| 14 45 0 |[37.5] 150 | 184 26 31 0 37.5 | (75) |(112.5)]| 38 45 75 | 112.5| 150 | 184
3 27 0 |375]| (0) | (375 | 15 42 0 0 150 | 150 27 27 0 0 ) [(37.5) || 39 42 0 37.5 | 150 | 150
4 25 0 0 0 0 16 41 50 0 150 | 150 28 25 0 0 0 0 40 41 0 0 150 | 150
5 26 0 0 | (50) 0 17 43 150 | 100 | 150 | 150 29 26 0 0 (50) 0 41 43 50 0 150 | 150
6 29 50 0 150 | (100) 18 47 218 | 184 | 218 | 184 30 29 50 0 150 | (100) || 42 47 150 | 100 | 218 | 184
7 35 100 | 75 | 150 | 150 19 51 298 | 258 | 298 | 258 31 35 [83.33]66.67| 150 | 150 43 51 230 | 190 | 298 | 258
8 43 150 | 125 | 218 | 184 20 65 378 | 338 | 378 | 338 32 43 |116.67| 100 | 218 | 184 44 65 310 | 270 | 378 | 338
9 54 230 | 190 | 298 | 258 21 96 378 | 378 | 378 | 378 33 54 150 |133.33] 298 | 258 45 96 378 | 344 | 378 | 378
10 68 310 | 270 | 378 | 338 22 102 | 310 | 344 | 378 | 378 34 68 230 | 190 | 378 | 338 46 102 | 378 | 378 | 378 | 378
11 71 230 | 270 | 378 | 378 23 66 | 230 | 270 | 298 | 338 35 71 310 | 270 | 378 | 378 47 66 378 | 378 | 378 | 378
12 58 150 | 190 | 298 | 338 24 51 150 | 190 | 218 | 258 36 58 230 | 270 | 298 | 338 48 51 298 | 338 | 298 | 338

multaneously tighter and more compact than equivalent formu-
lations found in the literature. Consequently, the computation
time is dramatically reduced. The proposed MILP formulation
was analyzed in the context of a price taker self-unit commit-
ment problem. However, its application to any unit commitment
problem is straightforward, either under centralized or compet-
itive environments. Several case studies were analyzed to show
the improvements of this formulation with respect to others
available in the literature. Although SU and SD ramps are usu-
ally not considered, mainly because of the computation com-
plexity, simulation results showed that ignoring them changes
the commitment decisions causing a negative economic impact.

APPENDIX

A. Initial Conditions

The following parameters are needed to deal with the unit
state during the first periods:

g Initial commitment state {0,1}.

TUy  Number of hours that the unit has been up before
the scheduling horizon.

TDy Number of hours that the unit has been down before

the scheduling horizon.

1) Initial Minimum Up/Down Times: The following con-
dition must be satisfied if (TUr + TDpg) > 1:

vVt e [1,TUR+TDR] (14)

U = U

where TUg and T'Dp are the number of initial hours during
which the unit must remain up or down at the beginning of the
scheduling horizon. TUg and T Dy are defined as follows:

TUR =
TDg

max {0, (TU — TUy) ug }
max {0, (TD —TDg) (1 —ug)} .

(14a)
(14b)

2) Initial Start-Up Type: Equation (15a) complements (1)
taking into account the initial conditions if 7Dy > 2:

§0=0 VIE[L,NL), te (T3 —TDy, TY). (15a)

Finally, the following equation guarantees that the SU &, ; is
not activated before the SU ramp duration SU, lD :

bra=0 VI, te [1,SUP]. (15b)
In other words, this condition ensures that if the unit is turned
on in the first hour, the power output above P is produced after
the ramp duration SU".

B. Generator-Schedules and Price-Data

The expected electricity prices and optimal power schedules
mentioned in Section III are shown in Table IV, where super-in-
dexes 1" and I refer to the Traditional and Improved formula-
tions. The numbers in parentheses are the power and energy that
were included after the UC problem was solved.
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An MIP Formulation for Joint Market-Clearing of
Energy and Reserves Based on Ramp Scheduling

German Morales-Espana, Student Member, IEEE, Andres Ramos, and Javier Garcia-Gonzalez, Member, IEEE

Abstract—The day-ahead unit-commitment (UC)-based market-
clearing (MC) is widely acknowledged to be the most economically
efficient mechanism for scheduling resources in power systems.
In conventional UC problems, power schedules are used to rep-
resent the staircase energy schedule. However, the realizability of
this schedule cannot be guaranteed due to the violation of ramping
limits, and hence conventional UC formulations do not manage
the flexibility of generating units efficiently. This paper provides
a UC-based MC formulation, drawing a clear distinction between
power and energy. Demand and generation are modeled as hourly
piecewise-linear functions representing their instantaneous power
trajectories. The schedule of generating unit output is no longer a
staircase function, but a smoother function that respects all ramp
constraints. The formulation represents in detail the operating re-
serves (online and offline), their time deployment limits (e.g., 15
min), their potential substitution, and their limits according to the
actual ramp schedule. Startup and shutdown power trajectories
are also modeled, and thus a more efficient energy and reserves
schedule is obtained. The model is formulated as a mixed-integer
programming (MIP) problem, and was tested with a 10-unit and
100-unit system in which its computational performance was com-
pared with a traditional UC formulation.

Index Terms—Mixed-integer programming, operating reserves,
startup and shutdown ramps, UC-based market-clearing.

NOMENCLATURE

Uppercase letters are used for denoting parameters and sets.
Lowercase letters denote variables and indexes.
Indexes and Sets:

ge@ Generating units, running from 1 to &

5 €8, Startup segments, running from 1 (the hottest)
to S, (the coldest).

teT Hourly periods, running from 1 to 7" hours.

keEK Index for reserve type: 2+ and 2— for secondary
up and down; 3+ and 3— for tertiary up and
down; 3N+ and 3N— for offline tertiary up and
down.

Tel Index for time interval: 15’ for 15 min, 30’ for

30 min, and op for 1 h.
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Parameters:

C;t\" Linear variable production cost bid [$/MWh].

Cg“;L No-load cost bid [$/h].

(}gtD Shutdown cost bid [$].

oy Startup cost bid for starting up at segment s [$].

Cor Cost bid for reserve type x [$/MW].

Dy Instantaneous demand at the end of hour ¢t [MW].

Df System requirements for reserve type x [MW].

B, Energy capacity bid [MWh].

Fg Maximum power output [MW].

P, Minimum power output [MW].

P;iD Power output at the beginning of the ith interval
of the shutdown ramp process [MW]; see Fig. 2.

qug Power output at the beginning of the ¢th interval

o of the startup ramp process type s [MW]; see

Fig. 2.

QEDT Quick shutdown capability for 7 € {30’, op}
[MW].

QSUT Quick startup capability for 7 € {30’ op} [MW].

Ry, Capacity bid for reserve type x [MW].

RD7 Ramp-down capability for interval 7 [MW/min].

RUJ Ramp-up capability for interval 7 [MW/min].

S DE Duration of the shutdown process [h]; see Fig. 2.

SU;DS Duration of the startup process type s [h]; see
Fig. 2.

Ti}' Time defining the interval limits of the startup
segment s, [T5F, 755, ,) [h].

TD, Minimum down time [h].

TU, Minimum up time [h].

Decision Variables:

egt Energy schedule for hour ¢, excluding energy
production during the startup and shutdown
processes [MWh].

Dyt Power output schedule at the end of hour ¢,
production above the minimum output [MW].

0885-8950 © 2013 IEEE



MORALES-ESPANA et al.: MIP FORMULATION FOR JOINT MARKET-CLEARING OF ENERGY AND RESERVES 477

Total power output schedule at the end of hour
t, including startup and shutdown trajectories
[MW].

Reserve type « schedule [MW].

Pyt

gt

(L

Binary variable which is equal to 1 if the unit
is providing up/down offline tertiary reserve

(k€ {3N+,3N—1}) and 0 otherwise.

Binary variable which is equal to 1 if the unit is
producing above P, and 0 otherwise; see Fig. 2.

Uyt

Vgt Binary variable which takes the value of 1 if the
unit starts up and 0 otherwise; see Fig. 2.

Wt Binary variable which takes the value of 1 if the

unit shuts down and 0 otherwise; see Fig. 2.

Startup type s. Binary variable which takes the
value of 1 if the unit starts up and has been
previously down within [TgsgU , THSE +1) hours.

(Sgst

I. INTRODUCTION

A. Motivation

AY-AHEAD market-clearing (MC) is the central mech-

anism in electricity markets, despite the large variety in
market designs across the world. Unit commitment (UC)-based
MC, in which energy and operating reserves are simultaneously
cleared, is widely, if not universally, acknowledged to be the
most economically efficient way to run day-ahead markets [1],
[2]. The UC problem schedules the cheapest resources to supply
the demand, while operating the system and units within se-
cure technical limits [1], [3]. Moreover, simultaneous clearing
avoids uneconomical out-of-merit operation and mitigates po-
tential market power when hierarchical substitution of reserves
is considered [2], [4], [5].

Current day-ahead scheduling practices do not exploit the real
flexibility of power systems and could even endanger security
of supply. This problem is faced by markets that are (physically)
cleared on an hourly basis as well as on a sub-hourly one. An
inherent problem of hourly-cleared markets is that they make an
(staircase) hourly energy balance between supply and demand
rather than matching the instantaneous generating power pro-
files with the power demand profile. In these kind of markets,
generators are penalized if they deviate from their hourly en-
ergy schedule. Therefore, units operate by trying to match their
power profile with the staircase energy blocks. This staircase
behavior creates large generation gradients at the beginning and
at the end of every trading hour, causing large frequency devia-
tions during these time intervals [6], [7]. As a consequence, even
in the absence of uncertainty, power system security is being
compromised and a significant quantity of operating reserves
need to be deployed in real time to maintain the supply-demand
balance. A report from The European Network of Transmission
System Operators for Electricity (Entso-e) [8] summarizes the
operational and economic impacts of this phenomenon on the
power system and generating units.

Although sub-hour or real-time markets allow the mitiga-
tion of these problems, an inadequate day-ahead schedule may

P(t)“[MW] P(U“[MW] |—Power [ Energy
300 300 <
SOMW
200 200-— 100MW
vwl
100 1002
Lt |t
1 2 13 T 4 In 1 2 13 T4 Im
(a) (b)

Fig. 1. Scheduling versus deployment. (a) Traditional energy schedule. (b) Ac-
tual deployment.

leave real-time markets unprepared to face real-time uncertain-
ties. In fact, some power systems have experienced short-term
scarcity events caused by resources with sufficient power ca-
pacity but insufficient ramp capability [9]. In response, inde-
pendent system operators (ISOs) are developing market-based
ramping products that will be acquired in day-ahead markets in
order to increase real-time dispatch flexibility [9], [10].

In order to better prepare the power system to face real-time
uncertainties, day-ahead scheduling approaches are required to
efficiently manage power system flexibility by adequately uti-
lizing ramping resources.

B. Literature Review

1) Inefficient Ramp Management—Energy versus Power:
Conventional day-ahead UC formulations fail to deal with
ramp capabilities appropriately. Inefficient ramp management
arises from applying ramp-constraints to energy levels or
(hourly) averaged generation levels, which is standard practice
in traditional UC models [1], [3], [5], [11]. As a result, energy
schedules may not be feasible [12]. To illustrate this problem,
consider the following scheduling example for one generating
unit. This example assumes that the minimum and maximum
generation outputs of the unit are 100 MW and 300 MW,
respectively, and that the maximum ramp rate is 100 MW/h.
As shown in Fig. 1(a), if the unit ramps up at its maximum
capability and has been producing 100 MW during the first
hour, then the expected hourly energy levels for the second
and third hours will be 200 MWh and 300 MWh, respectively.
However, the unit cannot reach its maximum output before the
end of the third hour due to its limited ramp rate, as shown in
Fig. 1(b). Consequently, the solution obtained in Fig. 1(a) is not
feasible. In fact, the unit requires a ramping capability of 200
MW/h to be able to produce the energy presented in Fig. 1(a).

Note that representing the generation in a staircase fashion
(energy blocks) may lead to misleading estimations of a
system’s ramp availability. This in turn could leave the system
unprepared to face real-time uncertainties. For example, if
the unit in the previous example were actually scheduled to
produce the energy profile presented in Fig. 1(b) then, since
the first energy increase is 50 MW (half of the unit’s ramp
capability), the unit would be erroneously considered to have
50 MW of remaining upward ramp flexibility.

Although it has been proven that delivering the energy
schedule obtained from these energy-block formulations may
not be feasible [12], insufficient attention has been paid to this
issue. Formulations drawing a clear distinction between power
and energy have been proposed, guaranteeing that staircase
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energy schedules can be realized [13]-[15]. In [13] a smooth
nonlinear programming problem which does not take into
account discrete decisions is proposed (e.g., commitment).
The work in [14] presents a formulation with feasible energy
delivery constraints, which is further extended in [15], where a
sub-hourly UC is formulated. These formulations are focused
on feasible energy schedules rather than on matching gener-
ating and demand power profiles. In fact, these formulations
supply hourly energy demand with power profiles that vary
from staircase [15] to oscillating power trajectories [16], which
are far from matching the instantaneous power demand fore-
cast. This indiscriminate use of ramping resources from the
scheduling stage does not permit the effective management of
the system ramp capabilities to face real-time uncertainties. In
addition, the formulations do not model operating reserves.

2) Startup and Shutdown Power Trajectories: Conventional
day-ahead UC models assume that units start/end their produc-
tion at their minimum output. That is, UC models ignore the
intrinsic startup (SU) and shutdown (SD) power trajectories of
thermal units. Consequently, there is an increasing amount of
energy that is not being allocated by day-ahead scheduling ap-
proaches because, first, units provide energy (and ramp) during
the SU and SD processes, affecting the total load balance; and
second, thermal units are being shut down and started up more
often due to the increasing penetration of variable generation
[17]. As a result, there is an inefficient deployment in real time
of resources that are required to accommodate the power trajec-
tories that were ignored in the day-ahead schedule, so that the
balance between supply and demand is maintained [18]. Fur-
thermore, as discussed in [19], ignoring these power trajectories
can significantly change commitment decisions, which in turn
increases operating costs. Recent papers indicate an awareness
of the importance of the SU and SD processes [20]-[22]. How-
ever, SU and SD power trajectories continue being ignored be-
cause the resulting model will supposedly be considerably more
complex, and thus lead to prohibitive solving times.

An adequate day-ahead schedule not only must take into ac-
count these SU and SD power trajectories, but also must opti-
mally schedule them to avoid the aforementioned drawbacks.

3) Reserve modeling: Another drawback of conventional
UC-based MC formulations is related to the accuracy of reserve
modeling. Reserves must be scheduled on the basis of their
required time deployment (e.g., 15 min) and not as an hourly
requirement, as has been commonly modeled [1], [5], [11]. The
formulations presented in [4], [23], and [24] guarantee possible
reserve deployments in a few minutes, although these models are
onanhourly-basis. However, they donot consider the real reserve
availability of a unit which depends on its actual ramp schedule.

A correct modeling of ramp constraints, which must be ap-
plied to power trajectories, is then required to guarantee the ex-
ecution of the power schedules and correctly represent the real
availability of operating reserves at any moment within the hour.

For further details of the drawbacks of conventional UC-
based scheduling approaches, the reader is referred to [18].

C. Ramp-Based Scheduling Approach: An Overview

This paper proposes a day-ahead UC-based MC formulation
in which the operating ramping of generators is optimally sched-
uled to supply an instantaneous power demand forecast. In ad-
dition, the formulation guarantees that operating reserves can be

IEEE TRANSACTIONS ON POWER SYSTEMS, VOL. 29, NO. 1, JANUARY 2014

deployed in a given (required) time. The formulation is repre-
sented as a mixed-integer programming (MIP) problem. MIP is
becoming widely used in the electricity sector due to significant
improvements on MIP solvers [25].

The proposed formulation draws a clear distinction between
power and energy. Ramp constraints are thus applied on power
trajectories rather than on energy blocks, which is a common
drawback of conventional UC formulations [1], [3], [5], [11].
Power production and demand are modeled as an hourly piece-
wise-linear function representing their instantaneous power
trajectories. This overcomes the disadvantages of power-based
scheduling models [13]-[15] by having the clear objective
of matching the instantaneous power demand with the total
power generation profile, thus avoiding an indiscriminate use
of ramping resources in the scheduling stage.

Unlike previous works that have modeled reserves [1], [3],
[5], [11], [23], [24], the proposed formulation provides the ac-
tual ramp schedules, and thus defines the available ramp capa-
bility that can be used to provide reserves. Although the for-
mulation is based on time periods of one hour, it also guaran-
tees that reserves can be deployed within the time requirements
(a few minutes) imposed by the reliability authorities (for each
type of reserve) [26].

In addition, the formulation considers SU and SD power tra-
jectories, thus avoiding power discontinuities in the scheduling
stage which result in an inefficient deployment of resources in
the real-time operation.

The proposed formulation would help ISOs to draw up an ef-
ficient day-ahead ramp resources schedule in order to better pre-
pare the system to face real-time uncertainties. For the case of an
hourly-cleared market (such as those in Europe), if the proposed
approach were followed, generating units would be penalized
if they deviated within the hour from the scheduled power tra-
jectory. As a result, in comparison with the staircase approach,
the aggregated generation would better fit the power demand.
This strategy would avoid large frequency deviations at the hour
limits and the unnecessary reserve use caused by the mismatch
between supply and demand. In addition, power systems with
real-time markets would be better prepared to face real-time
if their day-ahead schedules followed piecewise power profiles
rather than staircase energy blocks. This is because, in compar-
ison with the conventional staircase scheduling approach, the
scheduled power profiles would be a better approximation of the
units’ real production and the optimal ramp scheduling would
correctly estimate the ramp availability of power systems.

This paper is focused on scheduling quantities, and the
problem of determining the prices that will allow generators
to recover their non-convex costs, is beyond the scope of this
work. However, a pricing mechanism for a multi-part bidding
with different commodities [27], such as startup and shutdown
costs, can be applied directly. It is important to highlight that
the proposed ramp-based approach presents great challenges
in terms of market design. Both the definition of a proper
pricing mechanism that copes with continuous power profiles
and the consideration of demand bids expressed as continuous
functions are some examples that require further research. Nev-
ertheless, the ideas presented in this paper have potential for
broad applications, such as for reliability UC, which guarantee
the feasibility of the scheduling obtained after forward markets
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have been cleared [9], [10]. Finally, for the sake of simplicity
and without loss of generality, transmission constraints are not
considered in this paper.

D. Contributions

The principal contributions of this paper are as follows:

1) A day-ahead UC-based MC formulation is proposed in
which the total power generation follows the instantaneous
power profile of the demand forecast. This is achieved by
taking into account piecewise-linear power-trajectories in-
stead of staircase energy-blocks, and also scheduling the
SU and SD power trajectories of thermal units.

2) The actual reserve availability is accurately defined, based
on the units’ ramp schedules. The formulation takes into
account different ramp-rate limits, and it guarantees that re-
serves can be deployed within their different time require-
ments. Consequently, the reserve capabilities of a system
are optimally scheduled, taking a better advantage of units’
flexibility.

3) The core of the proposed MIP formulation is built upon the
tight and compact formulations presented in [19] and [28],
thus taking advantage of their mathematical properties.
These formulations reinforce the convergence speed by
reducing the search space (tightness) and at the same time by
increasing the searching speed with which solvers explore
that reduced space (compactness). That is, the formulations
are simultaneously tight and compact. If compared with a
traditional UC formulation, with no SU and SD ramps and
representing a single reserve type, the proposed formulation
involves alow computational burden and solving times were
even decreased when a large study case was carried out.

E. Paper Organization

The remainder of this paper is organized as follows. Section II
details the mathematical formulation of different operating re-
serves (secondary, tertiary online and tertiary offline) and their
links with the ramp schedules. Section III presents some numer-
ical examples as well as a comparison with a conventional UC.
Finally, concluding remarks are made in Section IV.

II. PROPOSED APPROACH

This section details the mathematical formulation of the pro-
posed UC-based market-clearing approach. This paper models
secondary and tertiary reserves using European standards as a
benchmark [26]. The up/down reserve provided by a generating
unit is defined as the amount of power that the unit can in-
crease/decrease over its scheduled power output within a time
limit. Secondary up (7*;;r ) and down (7“3{ ) reserves are pro-
vided by online units that respond to a continuous automatic
generation control (AGC). The secondary reserve must be fully
available within 15 min. Tertiary reserve is composed of on-
line up (r?f ) and down (T?; ) reserves, as well as offline up
(rgt\I *) and down (rgi\I ) reserves. The tertiary reserve is man-
ually activated by ISOs and it is used to release the secondary
reserve or prevent its activation. After being called, the tertiary
reserve must be fully available within 30 min. Although the for-
mulation follows these time deployments, the adaptation to U.S.
standards [29] is straightforward. For example, the 10-min spin-
ning reserve can be modeled in the same way as the (15-min)
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secondary reserves by simply modifying the parameters estab-
lished for the time deployments.

The formulation takes into account different ramp limits to
model different reserve time deployments. These limits change
depending on the duration of the ramping process, i.e., the
shorter a sustained ramping process, the larger the ramp limits
without shortening the rotor life [30]. For the sake of simplicity
and without loss of generality, ramp-rate limits are considered to
be constant during the unit’s up state; however, the formulation
can be further extended to deal with dynamic ramps [31].

The first part of this section presents the general formulation.
The second part describes how to obtain the ramp-capability
and power-capacity constraints using the proposed ramp-based
scheduling approach. The following two parts are devoted to
modeling the reserve constraints for slow- and quick-start units,
respectively. Finally, the last subsection lists some specific char-
acteristics that make the formulation computationally efficient.

A. General Formulation

In order to obtain computational advantage, the generation
output above and bellow P is managed independently [28]. This
also facilitates the inclusion of SU and SD power trajectories in
the model [19]. Therefore, the up and down states are distin-
guished from the online and offline states, as shown in Fig. 2.
The unit is online when providing energy to the system and of-
fline otherwise. During the up period, the unit has the flexibility
to follow any trajectory being limited by its power-capacity and
ramp-capability limits. Consequently, the unit can only provide
reserves when it is up. On the other hand, the unit’s power output
follows a predefined power trajectory when it is starting up or
shutting down. The SU power trajectory depends on the unit’s
previous down time, unlike the SD process.

1) Objective Function: The objective of the MC is to procure
energy and reserves at the minimum cost:

min Z Z { Z Corgr + Z

geEGteT “REK SES,

SU ¢
CgstégSt

SD NL LV
+C wgr + Oy uge + Cyege |- (1)

Note that the startup cost C;H includes the energy spent by two
different actions: first, the energy required to bring the thermal
unit online, which does not result in any MW generation [32];
second, the cost of the energy that is provided to the system
during the SU process, i.e., the energy which is produced until
the unit achieves its minimum output, up state. Both the cost of
bring the unit online and the duration of the SU ramp, depend
on how long the unit has been down [19]. Similarly, the CP
includes the cost of the energy provided to the system during
the SD ramp process.

2) Power System Requirements: The power system require-
ments for demand and reserves are presented as follows:

> Pp=D; Vit )
g€eg
Sl >Dit v 3)
9€G
S vl >Di vt )

g€g
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Sl 43+ >0} + DY vt 5)
g€g
Solrsr i+ =D+ DF v (6)
gey

The demand balance in (2) is calculated at the end of hour %.
Note that the energy balance for the whole hour is automatically
achieved by satisfying the power demand at the beginning and
end of each hour, and by considering a piecewise-linear power
profile for demand and generation. Constraints (3) and (4) rep-
resent the supply of up and down secondary reserves. The con-
straints satisfying the tertiary reserve requirements, (5) and (6),
also consider the substitution of a higher quality reserve for a
lower quality reserve [2], [4], [22], [24]. In other words, the
secondary reserves can technically substitute tertiary reserves
as long as this reduces the total procurement costs.

3) Commitment Logic and Minimum Up/Down Times: The
relation between the commitment, startup and shutdown vari-
ables is presented in (7). Constraints (8) and (9) ensure the min-
imum up and down times, respectively [33]:

Ugt — Ugr—1 =Vt — Wyr Vg, 1T 7
t
Y vgi<ug Vg t€[TU,T] ®)
i=t—TU,+1
t
Z wgi S 1- ugt \V/g, te [TDQ7 T] (9)
i=t—TDy+1

where the minimum up/down constraints ensure that a unit
cannot start up and shut down simultaneously. Note that (8)
and (9) guarantee (dominate over) the inequalities vy < gy
and ug < 1 — wy,, respectively, which, combined, become
vgr + wgr < 1. In addition, given that 14, is defined as a binary
variable, (7) forces vy and wy; to take binary values, even if
they are defined as continuous.

4) Selection of SU Type: The SU type and the SU and SD
power trajectories are obtained using the tight and compact for-
mulation proposed in [19], which considerably reduces the com-
putational burden in comparison with analogous formulations
commonly found in the literature. The SU type is selected with

70, -1
6gst < Z Wy, t—i
=TSV
Vg,s €[1,8,),t€ [I57,,T]  (10)
Z Ogst =Vgt Vg,t (11)

SES,

where (10) allows that the startup segment s can be selected
(bgse < 1) if the unit has been previously down within
[T(JS@L , T ' +1) hours. Constraint (11) forces the selection of a
unique SU type if the unit actually starts up.

As discussed in [19] and [28], the variables 4. take binary
values even if they are defined as continuous. This is due to the
tightness characteristic of the startup-cost formulation. Note that
(10) is not defined for the first hours. See [19] for details of how
the initial conditions define d,,; for these first hours.

5) Total Power Qutput: Although all units’ technical con-
straints are applied to the output variable p,, which is produc-
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Fig. 2. Unit operation states, including SU and SD power trajectories.

tion above P, the total power production ; is needed to sat-
isfy the power demand (2).

As presented in [19], the total power output including the SU
and SD power trajectories for slow-start units is obtained with

s, SUL, SDY+1
sU sD
Pyt = Z Z Pq% bgs t—i+SUD 42) + Z Pgi Wy, (t—it+2)
s=1 =1 : i=2

(iii) SU trajectory
+ P, (gt + vgp41) + Pyt

ii) SD trajectory
il 3

Vg,t. (12)

v

(1) Output when being up

For a better understanding of this constraint, we can analyze
how the power trajectory example in Fig. 2 is obtained from the
three different parts in (12):

1) Output when the unit is up: Although the unit is up for five
consecutive hours, there are six total power values, from
Dyg,4 t0 Py 9, greater than or equal to P, (see the squares in
Fig. 2). When ¢ = 4, the term vy ;11 in (i) becomes v 5
ensuring (the first) P, at the beginning of the up period,
and the term uy; adds (the remaining five) P, for ¢ =
5...9. In addition, p,: adds the power production above
P,

2) S]% power trajectory: This process lasts for two hours,
SDD = 2 then, the summation term (ii) becomes
sz wgr + Pg 3 Wq 1, Which is equal to P fort = 10
and PJY for ¢ = 11, being zero otherwise. Th1s provides
the SD power trajectory (see the circles in Fig. 2).

3) SU power trajectory: the SU power trajectory can be ob-
tained using a procedure similar to that used in 2) (see the
triangles in Fig. 2). The possible SU trajectory is given by
the chosen segment s (see Section II-A4), which depends
on how long the unit has been down.

6) Energy Schedule: The energy produced by a unit during
the up state, following an hourly piecewise-linear power profile,
is obtained with

Pg,t—1 + Pgt

Vg.t.
B g;

eqt = Pyug: + (13)
This energy is used to represent the unit’s production cost during
the up state in (1). The energy produced during the SU and SD
processes is internalized in the SU and SD costs, as discussed
in Section II-A1. The total energy schedule can easily be calcu-

lated using P+ after the optimization problem is solved.
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Fig. 3. Relation between secondary reserves, power trajectory, and ramps.

7) Operating Ramps: The traditional ramp constraints for
the unit operation are presented as follows:

~60RD% < po — pga—1 < 6ORUP Yg,t.  (14)

B. Obtaining the Reserve Constraints

This subsection is made for illustrative purposes in order to
aid understanding of how the ramping and capacity constraints
are derived. For the sake of simplicity only secondary reserves
are considered here. The complete formulation also taking into
account the tertiary reserves is presented in Sections II-C and
II-D for slow- and quick-start units, respectively. In other words,
the equations (1)—(14) together with (21)—(45) provide the com-
plete formulation that is proposed in this paper. A formula-
tion that only models secondary reserve, ignoring online and
offline tertiary reserves, is described by (1)—(14) together with
(15)—(20).

1) Ramping Limits: The up (down) secondary reserve pro-
vided by a generating unit is the amount of power that the unit
can increase (decrease) over its scheduled power output within
15 minutes. Therefore, as observed in Fig. 3, the segment £B
(BF) defines the up (down) secondary reserve, which is the
power above (below) the scheduled power output level B. The
following constraints ensure that the unit has the ramp capability
to provide up (EB) and down (BF) secondary reserves:

Sy por )4 SBRUS Yot (19)
_E:\_/ \Eg’
FA
\—% (Dgt — Dgt—1) +i§,’; <15RDY vg.t.  (16)
AB BF
e 7

As shown in Fig. 3, when the unit is ramping up, the 15-min
ramp excursion resulting from the scheduled power trajectory
(BA) and the down up secondary reserve (EB) cannot exceed the
15-min ramp capability (15). Similarly, when the unit is ramping
down, the 15-min ramp excursion due to the scheduled power
trajectory (AB) plus the down secondary reserve (BF) cannot
exceed the 15-min ramp capability (16).

As shown in Fig. 3, due to the hourly piecewise-linear power
profile, the ramp excursion of the power trajectory during a 15
min period is a quarter of that obtained during an hour.

The reserve that is available within one hour depends directly
on the unit power trajectory during that hour. For example, the
up (down) secondary reserve availability increases (decreases)
if the scheduled power is ramping down. This is the case in
Fig. 3, where the up secondary reserve (EB) can even be greater
than the 15-min ramp rate limit.

2) Capacity Limits: The reserve interval (grey areas in
Fig. 3) must not exceed the unit’s capacity limits at the end of
the hour:

Pgt + T_z:r S (Fg - Bq) (ugt - “7g,t+1) Vgt

Dyt — 7’3; >0 Vg,t.

a7
(18)

Constraint (17) also guarantees that the unit is at the minimum
output P, at the instant when the SU (SD) power trajectory
finishes (starts), thus connecting the production above P with
the SU (SD) power trajectory, as discussed in Section II-AS5.
This can be observed in the example presented in Fig. 2, where
(17) makes p,; equal to zero at the end of hours 4 (p, 4 = 0)
and 9 (py 9 = 0), which are the beginning and end of the up
state period, respectively.

It is important to note that (17) and (18) do not ensure that the
unit operates within its capacity limits during the whole hour.
When the unit is ramping down (up), the unit can violate its
maximum (minimum) power limit at minute 15, as indicated
with point E (F) in Fig. 3. This problem is avoided by ensuring
that point £ is below the maximum power limit (19) and F is
above the minimum (20):

1 3 _
qPat T Pae-1t rot <Py—P, Vgt (19)
S— e
B EB
E
1 3 _
TPt T Par-1— g 20 Vgl (20)
—_— ~
B BF
F

In short, secondary reserves can be provided at any time
within the hour by guaranteeing that the reserve interval (grey
areas in Fig. 3) does not exceed the ramp-capability and
power-capacity limits at the end of the hour and at minute 15.

C. Secondary and Tertiary Reserves for Slow-Start Units

The complete formulation for secondary and tertiary reserves
is presented in this subsection. The formulation guarantees a si-
multaneous or independent (either secondary or tertiary) reserve
deployment. All equations are derived in a similar fashion to the
constraints presented in Section II-B.

1) Ramping Limits: The simultaneous deployment of sec-
ondary and tertiary reserves cannot exceed the unit ramping
limits. The following constraints ensure that the unit operates
within its 30-min ramp limits

1 1 ‘ gy’
Pt = 5Poa-1+ gl <B0RUS Vgt 21
—~—
JI M7
MI
1 1 3— 30"
—5Pat + FPat-1 +ry <30RD, Yg,t (22)
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Fig. 4. Relation between upward reserves, power trajectory, and ramps.

and the operation within the unit’s 15-min ramp limits are en-
sured with

lpgt - lpg,tfl +5 St < L)RU“ Vg, t (23)
u_/ \/—’ \/
BA € FH
EA
1 1 1 2- 15/
~ Pt + 7Pai-1 + 7“ . +ry <15RD;” Vg, 1.(24)

As shown in Fig. 4, the 30-min ramp excursion due to the
scheduled power trajectory (JI) plus the up tertiary reserve (M.J)
cannot exceed the 30-min ramp rate limit (21). Similarly, the
15-min ramp excursion due to the scheduled power trajectory
(BA), plus the possible 15-min ramp excursion due to up ter-
tiary reserve (HB), plus the up secondary reserve (EH) cannot
exceed the 15-min ramp rate limit (23). Analogously to these
constraints, down reserve limits, (22) and (24), can be easily
obtained.

Note that if all ramp limits are the same RUJ? = RU30/ =
RUl“’ and RDP = RDaO/ RD15 then the 15-min ramp
constralnts (23) (24) domlnate over the 30-min (21)—(22) and
one-hour (14) constraints. Consequently, although (21)—(22) and
(14) would not be necessary, these constraints take advantage of
the different units’ ramp limits. To illustrate how this formulation
works with different ramping limits, RU 15" RU; 30 > R ugr,
we cananalyze the upwardsreserve deployment for the followmg
example. Consider that unit ¢ presents a zero ramping excursion
duringagivenhour#,thenpy: — py:—1 = 0andthus (14) is auto-

matically satisfied. Constraint (23) now ensures 1/ 27" +7o: <

loRU 15! ,then we have the two extreme feasible solutlons Ty 2+ =

loRUl" raf = 0andrZf = 0,73 = 30RU}®". The former
solutlon does not violate the ramp 11m1ts but the latter implies
that the unit may operate 30 min at 15-min ramp rate which
clearly violates the 30-min ramp limit. Therefore, (21) is nec-
essary to ensure that deploylng T + does not violate the unit’s
30-min ramp limit (SORU;U :

2) Capacity Limits: The following constraints ensure that the
reserve intervals remain within the power capacity limits at the
end of the hour:

qt—f—r T4+ ijﬁ (Py—P,) (ugr — wgry1) Vg, bt (25)
Pg—Toy — 7o >0 Vgt (26)

As discussed in Section II-B, these capacity limits at the end
of the hour (25)—(26) do not guarantee that the unit operates
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within its capacity limits during the whole hour. Note in Fig. 4
that either the point O or the point £ may exceed the maximum
power limit when the unit is ramping down. Therefore, (27) and
(28) are needed to keep the points O and £ below the maximum
power limit:

1 1 —
FPot + 5Pga-1+ b+t <Py—-P, Vgt (27)
N \,./
e OM  MJ
o
1 3 2r 1
1Pt + 7Pat-1 trg to 5 gt ; <P,—P, Vg,t. (28)
-~ S
. B EH - mp
E

Analogously, (29) and (30) ensure that the unit is always pro-
ducing above its minimum:

1 1

~Pgt + SPgi—1 =7

9 7’(]; 20 vf]*t

(29)

1 3 9_
—Pgt + Zpg,tfl —Tge —

>0 Vv
1 g,t

1
STor (30)

Finally, apart from keeping the units’ energy and reserve
within their technical limits, the formulation must also con-
strain energy and reserves by the bidding limits:

0<rg < Ry,
OgegtSEgt

VE, gt
VK, g,t

3D
(32)

where the energy bid £, should be greater than or equal to £,
so that the unit can be committed.

In conclusion, constraints (14) and (21)—(32) guarantee that
the unit can provide simultaneously (or independently) sec-
ondary and tertiary reserves at any time within the hour without
violating its technical and bidding limits (ramp capability and
power capacity).

D. Secondary and Tertiary Reserves for Quick-Start Units

Unlike the slow-start units, the quick-start units can ramp up
(down) from 0 (more than P ) to more than P (0) within one
hour. This makes them technically capable of providing offline
tertiary reserves. Similarly to (12), which includes the SU and
SD trajectories for slow-start units, (33) presents the total power
output for quick-start units:

Dot = P ug +pg Vgt (33)

1) Up and Down Offline Tertiary Reserves: Due to the min-
imum power output P, the offline up reserve that is scheduled
must be above P, and below the 30-min quick-SU power capa-
bility of the unit, as presented in (34). Models commonly found
in the literature fail to capture this technical characteristic (P, )
when modeling offline (or non-spinning) reserves. Similarly,
the offline down reserve must be between P, and the 30-min
quick-SD capability, as is shown in (35). We consider the ter-
tiary offline down reserve as the down reserve that involves the
shut down of the unit:

Pquth+ <l < QSURV AN gt (34)
P, uqt < r Q?D‘w uf’ﬁN Vg, t. (35)
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Constraint (36) ensures that the unit can provide offline up
reserves if the unit is down but not shutting down, and (37)
ensures that the unit must be up but not starting up to provide
the offline down reserve:

ujsz' +ugr +wg <1 Vg, t (36)
ui?f — gt + g <0 Vg, t. (37)

Although two binary variables are needed to deal with offline
tertiary reserves, one of them is always fixed by wg:. If g = 0,
then (37) implies uth* = 0,and when v, = 1, then (36) makes
SN+ — ‘

g2) Capacity Limits: To provide the offline down reserve for
a given hour, the unit must be operating below the 30-min SD
capability during that hour. This is ensured by the upper limit
constraints of the unit at the beginning of the hour (38), at the
end (39):

2 3 D
Pt + 75 + 7o < (Py— Py ug

-~ <Fq _ Q;Dso/) 71,217\;1
— (P, - Q?U) vgr — (Pg — QED) wyr+1 Vgt (38)
por 1+l <Py Py

()
and at minute 30 (40) and 15 (41):

u

Vg.t (39)

1 1 . — _ A an
ipgt+§pg,t—1 +7'§j+7’3g—§pg_£g_ (PQ_QSDSO)%%?

Yg,t (40)

1 3 1. — a A\ an
Zpgt+ Zpgyt,l —|—7”3£"—|-§r3;" < Pg—Bg - (Pg—QSDdo)ujtl\

Vg, t. (41)

Finally, the total power output must be greater than the summa-
tion of all downward reserves. This is guaranteed in the lower
limit constraints of the unit at the beginning of the hour (42), at
the end (43):

pg,t,l—Ti;_l—Ti;_l— (7‘3N‘—P u3N—) >0 Vg,t(42)

gt =g gt
pgt—’r‘g;—’r‘g;— ('r‘;’ff—ﬂguiff) >0 Vg,t(43)

and at minutes 30 (44) and 15 (45):

1 1 o 4
ipgt-f' Pat=1"Tgt Tyt

— (T —Pul ) 20 Vgt (44)
1 3
1Pat + qPot-1
1 : :
g (NP ) 20
Vg, 1. (45)

E. Computational Efficiency

The computational performance of an MIP formulation de-
pends mainly on its tightness (distance between relaxed and in-
teger solutions) and compactness (quantity of data to process),
as stated in the literature of integer programming [34], [35]. The
full exploitation of these two characteristics has meant a break-
through in off-the-shelf MIP solvers (through cutting planes and
root presolve) [36], [37].

The core of the proposed MIP formulation is built upon the
tight and compact formulations presented in [19] and [28],
and thus takes advantage of these mathematical properties.
Although detailing the mathematical properties of the proposed
formulation is beyond the scope of this paper, some specific
aspects are worth mentioning to aid the understanding of its
computational efficiency:

1) The number of binary variables is a very poor indicator of
the difficulty of an MIP model [34], [35]. Increasing the
number of binary variables, as in the case of the proposed
formulation, is actually used as a tightening strategy [35].
See [19] and [28] for further details. In addition, the vari-
ables vg+, w4+ and é4,: can be defined as continuous be-
cause the formulation (tightness of the model) forces them
to take binary values. Therefore, declaring these variables
as binary does not increase the combinatorial complexity
and allow MIP solvers to use powerful strategies that ex-
ploit their integrality characteristic [28], [35], [36].

2) The only binary variable that is actually needed for slow-
start units is u,;. On the other hand, the quick-start units re-
quire two extra binary variables uitNJr and uitN* . However,

one of them is always fixed by w4+ (see Section II-D1). In
the worst case, they only add the complexity of one-single
binary variable. In any case, and fortunately, quick-start
units are usually a minority in the power system mixes.

3) The modeling of variable SU costs with §,,; and (10)—(11)
make a formulation significantly more tight and compact
in comparison with common SU-cost models (e.g., [11]),
as reported in [28]. Apart from taking this computational
advantage, this paper fully exploits the inclusion of 0. to
model the SU power trajectories in 12 [19].

4) Including 77, together with the equations in Section II-C
(Section II-D) further constrains the operation of slow
(quick)-start units. This means that the formulation is
actually being further tightened. A similar conclusion
was drawn in [38], where including ramping constraints
actually improved the MIP formulation.

5) Finally, the variables P, and e, are used in this work for
the sake of clarity. However, they are not strictly needed, as
the former could be directly included in (2) and the latter in
(1). Their values can be obtained after solving the problem,
without changing the results.

III. NUMERICAL RESULTS

The following case studies were conducted to illustrate the
proposed market-clearing formulation, given by (1)—(14) to-
gether with (21)—(45). The power system data was based on that
in [11]. This power system was adapted to consider SU and SD
power trajectories. Table I presents the technical and economic
data of the thermal units, including different SU ramps. Units 8
to 10 are quick-start units with hourly SU and SD capabilities
of 55 MW, and 50 MW for the 30-min SU and SD capabilities.
For slow-start units, the power outputs P> (PSP) for the SU
(SD) power trajectories are obtained as an hourly linear change
from 0 (P, ) to P,, (0) for a duration of SU}), (SDP) hours. The
energy costs due to SU and SD processes are added to the SU
and SD costs shown in Table 1.

All tests were carried out using CPLEX 12.4 under GAMS
[39] on an Intel-i7 2.4 GHz with 4 GB of RAM memory. Prob-
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TABLE I
GENERATOR DATA
Technical Data Cost Coefficients StartUp Ramping Information
Unit | P P TU/TD RU/RD po IniState SDP || o™ o™ [[suP 17V oY |su? 15V c5Y |sud 159 ¢35V
[MW] [MW] [b] [MW/min] [MW]  [h] [h] [$h] [$MWh] || [h]  [h] [$] [b] [h] [$] [h]  [h] [$]
1 455 150 8 3.75 455 8 3 1000 16.19 3 8 3000 5 11 7500 6 14 9000
2 455 150 8 3.75 245 8 3 970 17.26 3 8 4000 5 11 8000 7 14 10000
3 130 20 5 0.83 0 5 2 700 16.60 2 5 300 3 7 800 5 10 1100
4 130 20 5 0.83 0 -5 2 680 16.50 2 5 560 3 7 950 5 10 1120
5 162 25 6 1.00 0 -6 2 450 19.70 2 6 600 3 8 1400 5 11 1800
6 80 20 3 1.00 0 3 1 370 22.26 1 3 170 3 8 340 [ — —
7 85 25 3 1.00 0 3 1 480 27.74 1 3 260 3 6 520 — — —
gk 55 10 1 2.25 0 1 — 660 25.92 — 1 30 — 2 60 R — —
9* 55 10 1 2.25 0 1 — 665 27.27 — 1 30 — 2 60 — — —
10% | 55 10 1 2.25 0 1 — 670 27.79 — 1 30 — 2 60 - — —
*This is a quick-start unit
TABLE II FA Power [MW] ‘ }—)fi Power [MW] B
POWER AND ENERGY DEMAND PROFILES (MW)
19—
Hour| 1 2 [ 3 4 5 6 7 8 9 10|11 ] 12 145SMW
D1*| 750 [ 850 | 950 [1000[1100[1150] 1200 [ 1300|1400 [ 1450 | 1500 | 1400 _
D2* | 725 | 875 | 925 | 1025|1075 [ 1175 | 1175| 1325|1375 | 1475 | 1475|1425 4{?53MW'
DET[ 725800 | 900 | 975 {1050 | 1125 1175] 12501350 [ 1425|1475 1450
Hour| 13 | 14 | 15 | 16 | 17 | 18 | 19 | 20 | 21 | 22 | 23 | 24 Pt i — e~ Lo o b
D1* (13001200 [ 1050 [ 1000 [ 1100 [ 1200 | 1400 | 1300|1100 | 900 | 800 | 700 410MW3‘_15_*_15 I 307T1me [h] 18‘_15_*_15 1 30_19";‘(1)[(:11;4[\)\[}1]
D2* | 1475 [ 1425|1275 [ 1225|1025 | 1025 | 1075 [ 1225|1375 [ 1325|1075 | 925
DFT[1350]1250] 1125|1025 [ 1050 [ 11501300 1350 [ 1200 [ 1000 850 | 750 (a) (b)

* Power [MW] at the end of the hour T Total Energy [MWh] for the hour

lems were solved until they hit a CPU time limit of 1000 s or
until they reached optimality (more precisely to 10~¢ of relative
optimality tolerance). Apart from this, CPLEX default values
were used for all the experiments.

This section is divided into three parts. The first part illus-
trates how the formulation deals with the reserves. The second
part compares the difference in commitment schedules between
the proposed formulation and the conventional energy-block
scheduling. The last part compares the computational perfor-
mance of the proposed formulation with a UC formulation com-
monly found in the literature [11].

A. Ramp and Reserve Schedules

For this case study, the previously described power system
must meet the power demand D1, shown in Table II, at the end
of each hour. The up/down secondary and tertiary reserve re-
quirements of 2.5% and 5% of the power demand have to be
met for each hour. The 15- and 30-min ramp capabilities of the
units are assumed to be equal to 150% and 100% of their op-
eration ramp rates, respectively. For simplicity, we assume that
all units offer secondary, tertiary and offline-tertiary reserves at

20%, 10% and 40% of their energy variable cost CLV , respec-
tively. Each unit is considered to have the same bids for upward
and downward reserves. The maximum reserve offered by each
unit is set to the maximum available reserve.

Fig. 6 shows the generation and reserve schedules for each
generation unit. Note the piecewise-linear profiles of power
schedules which follow the instantaneous demand forecast
profile. Reserves are scheduled as constant power availability
for each hour. Note in Fig. 6 (bottom section) that all the sched-
uled offline tertiary reserves are above the units’ minimum

Fig. 5. Examples of units power and upwards reserve schedules. (a) Unit 2
hour 4. (b) Unit 5 hour 19.

output (10 MW for quick-start units 7 to 10). As mentioned in
Section II-D, the units providing offline tertiary reserves cannot
be called to produce below their minimum output.
We will now examine some cases in which the available re-
serve of units were bound by the capacity and ramping limits:
1) Reserves bound by capacity limits: Interestingly, unit 2 is
scheduled to ramp down in hour 4 while the demand is in-
creasing during that hour, as shown in Fig. 6. Unit 2 re-
duces its production during hour 4 in order to provide up-
ward reserves to the system. Fig. 5(a) shows the power
production and upward-reserve schedules for unit 2 during
hour 4. In the event that unit 2 provides all the upward
scheduled reserves, the resulting power trajectory (see the
uppermost solid line in Fig. 5) will ramp up and achieve
the maximum unit capacity output (455 MW) after 30 min.
Note that the capacity limit is only reached if the unit starts
providing all the upward reserves at the beginning of the
hour.
2) Reserves bound by ramping limits: Fig. 5(b) shows the
power production and upward-reserve schedules for unit
5 during hour 19. The unit is scheduled to ramp up at
0.75 MW/min during normal operation. The unit 30-min
ramping limit RU3Y" is | MW/min, which means that the
unit has an extra ramp capability of 0.25 MW/min, which
results in 7.5 MW in the reserve that the unit can pro-
vide within 30 min 3T . In addition, the unit has a 15-min
ramping limit RU®" of 1.5 MW/min. This means that for
15-min reserve deployment 72T, the unit has an available
ramp capability of 0.5 MW/min, which results in a power
reserve capacity of 7.5 MW that can be provided in 15 min.
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TABLE III
OPTIMAL ENERGY SCHEDULES

. Hour
Unlt1|2|3|4|5|6|7|s|9|10|11|12|13|14|15|16|17|1s|19|20|21|22|23|24
1 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455
A [ 2 [266.67]327.5]405.83[437.5| 430 |421.67|417.5|438.33] 455 | 455 | 455 | 455 | 455 | 435 |362.5] 285 |302.5] 355 | 410 | 455 |422.5| 335 |241.25]176.25
<[ 3 - |333] 10 [1667] 45 | 95 | 125 [ 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 125 | 95 | 45 | 15 | 5 .
2[ 4] 333 | 10 (166745 [ 95 [ 125 | 130 | 130 | 130 | 130 [ 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 [ 130 [ 130 | 130 | 130 | 1125
NE 4.17 | 12.5 |20.83[ 25 | 25 [375| 80 | 136 | 162 | 162 | 162 | 146 | 100 | 47.5 | 25 [32.5] 70 | 130 [1525] 115 | 55 | 18.75 | 625
36 333 |10 [16.67 [ 44 | 74 | 80 | 50 | 10 | . | . | - | . | 10 [ 50 [625325]| 10
<8 . |275[515] 24
9 . . . ~ | 19 [355]165] . ] . } . } }
cr| 1 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455
272 [266.67]327.5|405.83|437.5| 430 | 425 |412.5| 417.5 | 455 | 455 | 455 | 455 |446.5|446.5] 370 | 285 | 310 | 370 | 430 | 455 | 385 |256.25|173.75| 150
s[3 [ . |333| 10 |1667] 45 | 95 | 125 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 105 | 55
°’§1 4 | 333 | 10 [16.67 [ 45 | 95 | 125 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 110 | 90
<[5 4.17 | 12.5 |20.83[ 25 | 25 | 45 | 95 |[142.5] 161 | 162 | 162 | 132 | 785 | 40 | 25 | 25 | 55 | 115 | 115 | 55 | 18.75 | 6.25
6 333 | 10 [16.67] 50 [ 80 | 74 | 44 [ 10 [ . | - | - |10 [40 |65 | 45 | 10
7. . . . .~ | 417 | 125 |20.83] 44 | 63 | 44 | 125 N . . . .
ST 1 | 455 [ 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455
R[72 | 270 | 320 | 420 | 455 | 455 | 455 | 440 | 435 | 455 | 455 | 455 | 455 | 455 | 455 | 385 | 285 | 310 | 385 | 455 | 455 | 380 | 260 | 150 | 150
aers 20 | 70 | 120 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 90 | 40
s[4 . . ~ [ 20 | 70 | 120 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 80
2 25 | 25 | 65 | 100 | 75 | 40 | 100 | 160 | 162 | 162 | 162 | 135 | 80 | 25 | 25 | 25 | 50 | 110 | 145 | 85 | 25 | 25 | 25
36 20 [ 68 | 80 | 80 | 20 | . | . | - | - | . [20[35 ]2
s[7 25 | 63 | 38 | 25
Highlighted cells indicate that the unit is either starting up or shutting down
1500 B. Conventional versus Ramp-Based Scheduling Approaches:
s Commitment and Economic Impact
= . . .
= 1000 To illustrate the difference in schedules between the conven-
-% tional and the proposed scheduling approaches, the lowest pro-
3 duction cost is obtained for two different demand profiles as-
g 500 suming full knowledge of system conditions. That is, it is as-
sumed that the power demand profile is known perfectly and
Demand . .
5 that no uncertain events will happen. Therefore, there should be
0 5 10 15 20 no need for operating reserves and hence they are not consid-
Time [h] ered (i.e., Dy, 77, = 0Vik). Although this situation is hypothet-
= 50 T " ; ; ical, it helps to evaluate [40] and compare the two scheduling
| =) § .
§ = approaches.
85 The proposed ramp-based scheduling formulation, labelled
%é as PropRmpSch, and the conventional staircase energy ap-
e proach, labelled as ConvlEnSch, are used to optimally schedule
g% the 10-unit system, in Table I, to supply the power demand
it 0 profiles D1 and D2 presented in Table II. Note that D1 and D2
2 o present the same energy profile (DF in Table II) but different
S ramp requirements. Table III shows the optimal energy sched-
. ules found by PropRmpSch and ConvIEnSch to supply D1 and
.‘;_E % s50F 7 : ; 1 1 D2. While TradEnSch directly provides the energy schedules,
2 g 6 | - PropRmpSch provides the piecewise-linear power schedules
25 & ; (see Table 1V), and obtaining the resulting energy schedule
£9 | , 1. . ~ Py -
Eo i i i i is straightforward (py:/2 + Py.:-1/2). Note that in Table III,
QK 9 5 10 15 20 Y o . : :
Time [ ConvlEnSch provides the same optimal scheduling solution
ime

Fig. 6. Generation and reserves schedules. For the reserve schedules, positive
and negative values refer to up and down reserves, respectively.

In conclusion, as discussed in Section II, even though the for-
mulation is on an hourly basis, it guarantees that the unit (ca-
pacity and ramping) limits are not violated within the hour when
providing reserves with shorter deployment times.

for D1 and D2 because they present the same energy profile.
On the other hand, PropRmpSch provides different optimal
scheduling for D1 and D2, although both scheduling solutions
satisfy the same total energy demand.

One power profile has a unique energy profile and hence sat-
isfying a power profile automatically satisfies the energy profile.
However, one energy profile has infinite possible power profiles
[12], [14], [16]; therefore, even though ConviEnSch could pro-
vide a given energy profile, it cannot guarantee that all possible
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TABLE IV
OPTIMAL POWER SCHEDULES
. Hour
Umt0|1|2|3|4|5|6|7|8|9|10|11|12|13|14|15|16|17|18|19|20|21|22|23|24
[ 1 [455] 455 | 455 [ 455 [ 455 [ 455 [ 455 | 455 [ 455 [ 455 [ 455 [ 455 [ 455 [ 455 [ 455 [ 455 | 455 [ 455 | 455 [ 455 [ 455 | 455 [ 455 [ 455 [ 455
Al 2 | 245 (288.33(366.67| 445 | 430 | 430 [413.33(421.67| 455 | 455 | 455 | 455 | 455 | 455 | 415 [ 310 | 260 | 345 | 365 | 455 | 455 | 390 | 280 [202.5] 150
é 3 . 6.67 [13.33] 20 | 70 | 120 | 130 [ 130 [ 130 [ 130 | 130 [ 130 [ 130 [ 130 [ 130 [ 130 [ 130 [ 130 [ 120 | 70 [ 20 | 10 | . .
R4 6.67 [1333| 20 | 70 [ 120 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 95
HE 833 [16.67| 25 [ 25 | 25 50 [110 [ 162|162 [ 162 [ 162 [ 130 [ 70 | 25 | 25 | 40 [ 100 [ 160 | 145 | 85 [ 25 | 125
°§ 6 6.67 |[13.33 |20 68 | 80 | 80 | 20 20 [ 80 | 45 | 20
NIE . 55 | 48
9 . . . . . . . . . . [ 38 ]33 . . . . . . . . . . . . .
[ 1 [455 [ 455 | 455 [ 455 [ 455|455 [ 455 | 455 [ 455 [ 455 | 455 | 455 [ 455 | 455 | 455 [ 455 [ 455 | 455 [ 455 [ 455 | 455 | 455 [ 455 | 455 455
|2 ] 270 [263.33(391.67] 420 | 455 | 405 | 445 | 380 | 455 | 455 | 455 | 455 | 455 | 438 | 455 | 285 | 285 | 335 | 405 | 455 | 455 | 315 [197.5] 150 [ 150
§) 3 . 6.67 [13.33| 20 | 70 | 120 | 130 [ 130 | 130 [ 130 | 130 [ 130 [ 130 | 130 [ 130 | 130 | 130 [ 130 [ 130 | 130 [ 130 | 130 | 80 [ 30
S 4 6.67 [1333| 20 | 70 [ 120 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 130 | 90 | 90
% 5 833 [16.67| 25 [ 25 | 25 65 | 125 | 160 | 162 | 162 | 162 | 102 | 55 | 25 | 25 | 25 | 85 | 145 | 85 | 25 | 125 |
R . . . . . . . 6.67 |13.33] 20 | 80 | 80 | 68 | 20 60 | 70 | 20
ST ) ) B | 833 [16.67| 25 | 63 | 63 | 25
Highlighted cells indicate that the unit is either starting up or shutting down
resulting power profiles can be supplied [12]. Moreover, Con- TABLE V

viEnSch suffer from the following shortcomings in comparison
with PropRmpSch, due to the inability of ConviEnSch to per-
ceive a given power profile:

1) Ramp Scarcity: The power demand D2 is ramping at
100 MW/h during hour 4 (see Table II) and the optimal
schedule of ConvIEnSch only provides 60 MW/h of ramp
capability. Note that in Table III only three units are up
during hour four, where units 1 and 2 are producing at their
maximum capacity. Consequently, unit 5 is the only unit
that can ramp up and its ramping capability is 1| MW/min
(see Table I).

Capacity Scarcity: The demand peak of D1 is 1500 MW
and occurs at the end of hour 11. Note that ConviEnSch
scheduled seven units for this hour having a total pro-
duction capacity of 1497 MW. This is in contrast to Pro-
pRmpSch, which committed seven units at hour 11 to sat-
isfy the peak demand of D1.

Infeasible Energy Delivery: There are many hours where
units cannot comply with their scheduled energy profile
provided by ConviEnSch. For example, unit 5 must pro-
duce at its minimum output (25 MW) during the whole
hour 3 to deliver its scheduled 25 MWh. If the unit ramps
up at its maximum capability (60 MW/h), then the produc-
tion at the end of hour 4 will be 85 MW, providing a max-
imum of 55 MWh for hour 4, and thus failing to deliver
its scheduled energy level of 65 MWh. Similarly, unit 6
must produce 80 MW at the end of hour 12 to provide its
schedule energy for that hour. If the unit ramps down at
its maximum capability, it can provide a minimum of 50
MWh for hour 13, thus failing to deliver its scheduled en-
ergy level of 20 MWh.

Table V shows the comparison of the optimal scheduling
costs where ConvIEnSch presents the highest scheduling costs.
This can be explained as follows: Although both PropRmpSch
and ConvlEnSch consider the cost of the intrinsic energy pro-
duced during the SU and SD processes, Conv/EnSch does not
include this energy in the scheduling stage. As a consequence,
ConvlEnSch cannot accommodate the SU and SD power trajec-
tories, which contribute to satisfying the demand (energy and
ramp). This also causes an inefficient deployment of resources

2)

3)

COMPARISON OF TOTAL OPTIMAL SCHEDULING COSTS

| Approach I Demand I Scheduling Cost ($) |
PropRmpSch D1 562738.61
ropRmpC D2 562573.80
ConvlEnSch | D1 and D2 567392.22

in real time to accommodate these trajectories that were ignored
in the scheduling stage [18], [19].

In short, the conventional energy scheduling approach does
not guarantee that enough resources will be available to satisfy
an expected power profile. Furthermore, ConvlEnSch cannot
even guarantee a feasible energy delivery of its resulting en-
ergy profile, as also previously reported in [12], [14], and [21].
Consequently, ConvIEnSch would require ad-hoc operations in
real time in order to deal with these problems and keep the bal-
ance between supply and demand. However, PropRmpSch over-
comes these problems by an adequate resource scheduling.

C. Computational Performance

In order to assess the computational burden of the proposed
formulation, its computational performance was compared with
the UC model proposed in [11]. The work in [11] presents a
basic formulation that only considers one-single upward reserve
and ignores the SU and SD power trajectories. The modelin[11]
is implemented using the case study detailed in Section III-A
and the hourly spinning reserve is assumed to be 10% of the
hourly demand (which is similar to the 5% of the hourly de-
mand assumed for the half-hour tertiary reserve in the proposed
formulation).

Two different problem sizes were simulated: 10-unit (pre-
sented in Table I) and 100-unit power systems, the latter being
the 10-unit power system replicated ten times. This replication
introduces symmetry in the MIP problem which makes it harder
to solve than usual [35]. The load demand was accordingly mul-
tiplied by 10 for the latter power system case.

Table VI shows the model size and computational perfor-
mance of [ 11] and the proposed formulation, which is labelled as
“Prop”. The proposed model presents around 8% and 5% more
constraints and non-zeros in the constraint matrix than [11]. This
is an insignificant increase taking into account the fact that the
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TABLE VI
COMPARISON OF DIFFERENT FORMULATIONS

Model Size Computational Performance
Case # of Constraints [# of Real Variables [# of Binary Variables | Non-zero elements Time (s) OptTol (p.u.) Nodes Int. Gap (X 1073)
(# Gens)| Prop *  [I1] Prop ©  [I1] Prop [11] Prop © [11] [ Prop ' [11] | Prop ' [11] [ Prop ' [I1] Prop ' [11]
10 436" 4089 1584 984 1365 240] 21767 20867] 9.11. 1.42[ 4e-15 2e-15[ 1123 1058 641 21.92
100 | 432717 40449| 158400 9624 13650]  2400| 217661 208445] 1001 1000 2e-4’ 6.3e-3| 33257 62098 333 17.6
107" e lation took longer to find an initial feasible solution, the opti-
mality gap achieved by this solution (with zero nodes explored)
b is better than all the solutions found by [11] within the time
107 2 st {PZLP limit. This evolution of convergence, as well as the quality of
- atra in . .. . . . .
i [10849] - [62098] the initial solutions, is mainly due to the tightness of the pro-

Optimality Gap [p.u.]

i —=—[11] 10-unit

.| —a— Proposed 10-unit
| - = - [11] 100-unit

| - 4 - Proposed 100-unit

100 107 102
CPU Time [s]

1075

107" 103

Fig. 7. Comparison of convergence evolution to optimal solutions. Values in-
side squares indicate the number of explored nodes by the solver.

proposed formulation includes SU and SD power trajectories
and five types of reserves more than [11]. However, although
the proposed formulation needs around 1.6 and 5.7 times as
many real and binary variables as [11], respectively, this does
not necessarily mean an increase in computational burden. In
fact, increasing the number of binary variables may lower the
complexity of an MIP formulation [35] as in the case of the tight
and compact formulations presented in [19] and [28], which are
the core of the formulation proposed in this paper.

As stated in Section II-E, the computational burden of an MIP
formulation mainly depends on the strength of'its linear program
(LP) relaxation, where the LP relaxation of an MIP problem is
obtained by relaxing its integrality requirements. In other words,
the nearer the LP relaxed solution is to its MIP integer solu-
tion, the faster the search for optimality. The strength (or tight-
ness) of a MIP formulation can be measured with the integrality
gap [28], [35] which is defined as (ZMIP — ZLP)/ZMIP, where
Zyrp and Z1,p are the optimal values of the MIP and the relaxed
LP, respectively. The integrality gap of the two formulations
which are not modeling exactly the same problem should not be
directly compared; however, these gaps provide an indication
of the strength of each formulation. Note that in Table VI, the
proposed formulation presents a smaller integrality gap (around
5 times lower) in comparison with [11], which indicates that the
proposed formulation is significantly tighter.

Finally, Fig. 7 shows the convergence evolution, for both for-
mulations, for the two different system sizes. The proposed for-
mulation took longer to find an initial feasible solution mainly
due to the greater number of binary variables (In general, a large
number of integer variables complicates the process of finding
initial feasible solutions). For the 10-unit case, the impact is
significant due to the short solving times (less than 10 s). How-
ever, for the 100-unit case, even though the proposed formu-

posed formulation.

IV. CONCLUSIONS

A UC-based market clearing formulation was proposed using
continuous power trajectories for both generating units and de-
mand instead of the commonly established staircase profile for
energy blocks. The use of an instantaneous power profile allows
the model to efficiently schedule reserve and ramping resources.
In comparison with conventional UC models, the proposed for-
mulation guarantees that, first, energy schedules can be deliv-
ered and, second, that operating reserves (secondary, tertiary on-
line and tertiary offline) can be deployed within their given time
requirements while respecting the ramping and capacity limits
of generating units. In addition, the model takes into account
the normally neglected power trajectories that occur during the
startup and shutdown processes, thus optimally scheduling them
to provide energy (and ramp), which help to satisfy the power
demand. The formulation was tested on a 10-unit and 100-unit
system, where the computational burden was lowered in com-
parison with common UC formulations.
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Tight and Compact MILP Formulation for the
Thermal Unit Commitment Problem

German Morales-Espana, Student Member, IEEE, Jesus M. Latorre, Member, IEEE, and Andres Ramos

Abstract—This paper presents a mixed-integer linear program-
ming (MILP) reformulation of the thermal unit commitment (UC) o ) )
problem. The proposed formulation is simultaneously tight and  I%; Spinning reserve requirement in hour ¢ (MW).
compact. The tighter characteristic reduces the search space and .
the more compact characteristic increases the searching speed with RD, Ramp-down rate of unit g (MW/h).
which solvers explore that reduced s;.)ace..Th.erefore, as a natural RUg Ramp-up rate of unit ¢ (MW/h).
consequence, the proposed formulation significantly reduces the
computational burden in comparison with analogous MILP-based ~ SD), Shutdown capability of unit g (MW).
UC formulations. We provide computational results comparing the . .
proposed formulation with two others which have been recognized SU, Startup capability of unit g (MW).

[

Minimum power output of unit g (MW).

as computationally efficient in the literature. The experiments were TD Minimum downtime of unit g (h)
carried out on 40 different power system mixes and sizes, running g ’ ’
from 28 to 1870 generating units. TU, Minimum uptime of unit g (h).
Index Terms—Mixed-integer linear programming (MILP), TSU Times defining the segment s limits
. . . g5 > . .
strong lower bounds, thermal units, unit commitment (UC). [Tgss,Ua Tjg+1), of the startup cost function of unit

g (h), see Fig. 1.

NOMENCLATURE

Upper-case letters are used for denoting parameters and sets. C. Variables

Lower-case letters denote variables and indexes. 1) Positive and Continuous Variables:
A. Indexes and Sets nsey Nonserved energy in hour ¢ (MWh).
gegq Generating units, running from 1 to G. Dyt Power output at hour ¢ of unit g, production above

. the minimum output P, (MW).
5 €8, Startup segments, running from 1 (hottest) to 5,
(coldest), see Fig. 1. Tgt Spinning reserve provided by unit g in hour ¢
MW)..
t € T Hourly periods, running from 1 to T hours. ( )
3) Binary Variables:

B. Parameters

gy Commitment status of the unit ¢ for hour ¢, which
CgLV Linear variable cost of unit g (§/MWh). is equal to 1 if the unit is online and 0 offline.
Vyy Startup status of unit g, which takes the value of 1

NL i} i
¢ No-load cost of unit g ($/h). if the unit starts up in hour ¢ and 0 otherwise.

CNSE Nonserved energy cost ($/MWh).

Wyt Shutdown status of unit g, which takes the value of
C‘ED Shutdown cost of unit g ($). 1 if the unit shuts down in hour # and 0 otherwise.
Csv Coefficients of the startup cost function of unit g, byst Startup-type s of unit g, which takes the value of
9° see Fig. 1 ($). 1 in the hour where the unit starts up and has been
, previously offline within [T, 75T, |} hours,
D, Load demand in hour £ (MW). see Fig. 1.
Fg Maximum power output of unit g (MW).

I. INTRODUCTION
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minimize the total system operational costs while operating the
system and units within secure technical limits [1]-[3].

Mixed-integer linear programming (MILP) has become a
very popular approach to solving UC problems due to signifi-
cant improvements in off-the-shelf MILP solvers, based on the
branch-and-cut algorithm. The combination of pure algorithmic
speedup and the progress in computer machinery has meant
that solving MILPs has become 100 million times faster over
the last 20 years [4]. Recently, the world’s largest competitive
wholesale market, PJM, changed from Lagrangian Relaxation
to MILP to tackle its UC-based scheduling problems [5]. There
is extensive literature comparing the pros and cons of MILP
with its competitors, see, for example, [2] and [6].

Despite the significant improvements in MILP solving, the
time required to solve UC problems continues to be a critical
limitation that restricts the size and scope of UC models. Nev-
ertheless, improving an MILP formulation can dramatically re-
duce its computational burden and thus allow the implementa-
tion of more advanced and computationally demanding prob-
lems, such as stochastic formulations [7], accurate modelling of
different types of (online and offline) reserves [8], or transmis-
sion switching [9].

B. Literature Review

1) Performance of MILP Formulations—Tightness vs.
Compactness: The branch-and-cut algorithm solves MILP by
solving a sequence of linear programming (LP) relaxations. The
LP relaxation of a MILP problem is obtained by relaxing its in-
tegrality requirements. During the solving process (branching),
upper bounds (feasible integer solutions) and lower bounds
(LP relaxations) are computed. The quality of a feasible integer
solution is measured with the optimality tolerance, which is the
difference between upper and lower bounds. In order to reduce
this difference, upper bounds are decreased by finding better
integer solutions (e.g., heuristics), and lower bounds are in-
creased by strengthening the LP relaxation (e.g., adding cutting
planes) [10]. Providing an MILP formulation with strong lower
bounds (LP relaxation near to the optimal integer solution)
can dramatically reduce the length of the search for optimality
[11], [12]. In addition, strong lower bounds effectively guide
the search for better upper bounds (i.e., heuristics explore the
neighborhood of the LP relaxation to find potentially better
integer solutions).

The computational performance of an MILP formulation is
mainly influenced by its tightness (distance between relaxed
and integer solutions) and compactness (quantity of data to
process when solving the problem). These two characteristics
are actually fully exploited by off-the-shelf MILP solvers. Even
though solvers’ breakthrough is due to the synergy between
different strategies (e.g., heuristics, cuts, and node presolve),
introducing cutting planes has been recognized as the most
effective strategy, followed by root presolve [13], [14]. The
former strategy dynamically tightens the formulation around
the integer feasible solution point. The latter makes the initial
problem formulation more compact (by removing redundant
variables and constraints) and also tighter (by strengthening
constraints and variable bounds).
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The tightness of an MILP formulation defines the search
space (relaxed feasible region) that the solver needs to explore
in order to find the (optimal integer) solution. A given MILP
problem has many possible formulations. If F1 and F2 are
two formulations for the same MILP problem, and the feasible
region of F1 is contained inside the feasible region of F2,
then F1 is a tighter formulation than F2, and thus the lower
bound provided by the LP relaxation of F1 is always greater
than or equal to that provided by F2 [11], [15], that is, F1
provides stronger lower bounds and the optimal solution of its
LP relaxation is nearer to the optimal integer solution.

The compactness of an MILP formulation refers to its size
and defines the searching speed that the solver takes to find the
optimal solution, since, during the process, many LP relaxations
are repeatedly solved. Although the number of constraints is
considered to be the best simple predictor of the LP models’
difficulty [16], [17], the number of nonzeros also has a signifi-
cant impact on solution times [ 10]. Therefore, formulation F1 is
considered more compact than F2 if F1 presents simultaneously
fewer constraints and nonzeros than F2.

Research on improving MILP formulations is usually focused
on tightening rather than on compacting. An MILP formulation
is typically tightened by adding a huge number of constraints,
which increases the problem size [18], [19]. Although this tight-
ening reduces the search space, solvers may take more time
exploring it because they are now required to repeatedly solve
larger LPs. Consequently, when a formulation is tightened while
significantly affecting its compactness, a more compact and less
tight formulation may be solved faster, because the solver is
able to explore the larger feasible region more rapidly [18]. On
the other hand, compact formulations usually provide weak (not
strong) lower bounds. In conclusion, creating tight or compact
computationally efficient formulations is a nontrivial task be-
cause the obvious formulations are very weak (not tight) or very
large, and trying to improve the tightness (compactness) usually
means harming the compactness (tightness).

2) Improving UC Formulations: Improving MILP formula-
tions, especially the tightness, has been widely researched. In
fact, all of the cutting plane theory, which has meant the break-
through in MILP solving, is about tightening the formulations
[4], [10], [14], [20]. In the case of UC problems, there have
been efforts affecting specific aspects. The work in [21] reduced
the number of binary variables, claiming that this speeded up
the search process compared with the three-binary models [2],
[6]. In [22], a strong formulation of the minimum up/down time
constraints is proposed; in [23], a tighter linear approximation
for quadratic generation costs is described; the work in [19]
presents a new class of inequalities giving a tighter description
of the feasible operating schedules for generators; and the work
in [24] proposes a tight and compact formulation for the startup
and shutdown unit’s power trajectories.

From the aforementioned formulations, the work in [21],
[22], and [19] have focused on improving the basic technical
constraints (e.g., ramping limits, generation limits, or minimum
up/down times). As stated in [19], the main disadvantage of
[21] is that avoiding the startup and shutdown variables hinders
the possibility to generate and use strong valid inequalities,
such as the minimum up/down time constraints proposed in
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[22]. In [19], this problem is overcome by using the three-bi-
nary format, thus introducing many additional inequalities
(using all of the binaries) to tighten the UC formulation.
However, the main drawback of [19] is that it creates a huge
model where, in order to obtain a computational advantage,
the additional inequalities need to be appropriately introduced
to the formulation during the solving process (dynamically).
The work in [19] also presents the additional disadvantage of
implementation complexity, where the modeller needs to make
an ad-hoc configuration of the solving strategy of MILP solvers
to dynamically introduce these inequalities.

C. Contributions

This paper presents an alternative UC reformulation that de-
scribes the same basic UC problem as in [21] and [19]. In other
words, we provide a formulation containing the same feasible
integer solutions as those in [21] and [19], and hence obtaining
the same optimal results.

The main contribution of this paper is threefold.

1) A tight MILP formulation for the thermal UC problem is
proposed in order to decrease the computational burden of
analogous MILP formulations [19], [21].

2) The formulation is tightened at the same time as it is made
more compact compared with both [21] and [19], hence
overcoming the main disadvantage of usual tightening
strategies [19]. The simultaneous tight and compact char-
acteristics reinforce the convergence speed by reducing the
search space and at the same time increasing the searching
speed with which solvers explore that reduced space.

3) This reformulation can be used as the core of any UC
problem, whether under centralized or competitive
environments, from self-scheduling to centralized auc-
tion-based market clearing.

Furthermore, given the compactness of the formulation, addi-
tional extensions of the UC model will be less cumbersome. For
example, in the case of a stochastic formulation the compactness
and tightness can be fully exploited given the size and com-
putational complexity of solving a large-scale stochastic UC
problem. That is, a stochastic problem replicates the original de-
terministic structure to represent uncertainty; consequently, any
reformulation will benefit from the characteristics of the deter-
ministic formulation.

D. Paper Organization

The remainder of this paper is organized as follows. Section 11
details the UC reformulation. Section III provides and discusses
results from several case studies, where a comparison with two
other UC formulations is made. Finally, some relevant conclu-
sions are drawn in Section IV.

II. MATHEMATICAL FORMULATION

Here, we detail the reformulation of a typical UC. The con-
straints presented here characterize the same UC problem as
those in [21] and [19] (see [25]). Hourly time intervals are con-
sidered, but it should be noted that the formulation can be easily
adapted to handle shorter time periods.
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A. Objective Function

The UC problem seeks to minimize the power system oper-
ation costs, which are defined as the sum of: (i) the production
cost; (ii) startup cost; (iii) shutdown cost; and (iv) in order to
take into account situations in which there is a lack of energy,
the nonserved energy cost is also included as follows:

min Z Z (ﬂ\Lugt + 0 (P Ugt + Dgt)

gGC teT

i

+ ) 8 bu+ O wq+c nser| . (1)
‘56‘5 W v
N\ ) Tt i

2

1) Production Cost: The production cost is usually expressed
as a quadratic function of the power output. Typically, this cost
is modeled as a piecewise-linear function [21]. A tight formu-
lation for this piecewise-linear approximation is given in [23].
This paper focuses on the reformulation of the unit’s technical
constraints as well as of the exponential startup cost. Therefore,
for the sake of simplicity, we represent the production cost as
a linear function. Note in (1) that the linear variable cost mul-
tiplies the total power output, which is the minimum output
P uge plus the production above that minimum py;.

2) Startup Cost: Fig. 1 shows a typical exponential startup
cost function [26], where C3; is the cost incurred when the
unit g has been offline within the interval [TQSSU , TSISJ +1)- This
function is discrete since the time span has also been discretized
into hourly periods. The work in [21] and [19] represent this
startup cost function using the formulation proposed in [27]. We
represent the same cost function using

TS -1

Bgst < Z wy—; Vg, t € [TSbH,T] s €11,5)
i=T3Y

2

Z Ogst =Vgt Vg, 1. 3)

SES,

As presented in our previous work [24], the startup-type vari-
able 64, that activates the cost ij in the objective function
is selected by (2) and (3), where (2) stands for the time passed
since the last shutdown and (3) ensures that only one startup cost
value is selected when the unit actually starts up.

Note that (2) does not bound the coldest startup-type 64,5, ¢
However, if the unit starts up at hour ¢ and has been offline for at
least TSL hours, then constraints (2) and (3) ensure 6,5, + = 1.
As dlscussed in [24], the variables 64, take binary Values even
if they are defined as continuous variables. This is due to the
convex (monotonically increasing) characteristic of the expo-
nential startup cost function of thermal units [26] (see Fig. 1).

Due to the minimum downtime constraint (see Section [1-B2),
the hottest startup-type is only possible within the interval
[TD,, TSY). Therefore, constraint (2) is made more compact
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Fig. 1. Startup costs as a function of the unit’s previous offline time.

by defining 73] = T'D; see Fig. 1. Note that (2) is not defined
for the first hours. Appendix A details how to obtain é,,; for
the first hours depending on the unit’s initial conditions.

An easy way to observe that this startup cost formulation is
tighter than the formulation in [19], [21] and [27] is that (2) and
(3) provide upper bounds to the possible startup-cost values. For
example, if the unit does not start up (vg: = 0), then (3) forces
the startup cost to be zero. This is in contrast to [21], which does
not provide upper bounds to the startup cost variable and then
the objective function always has to look for the lowest feasible
value. In addition, the computational results in Section III shows
that the integrality gap of the UC formulation is significantly
lowered when modelling the startup costs using (2) and (3).

B. Power System and Thermal Unit Constraints

1) Power System Requirements: The following constraints
guarantee the balance between generation and load and the pro-
vision of spinning reserve:

Z[Bg“gt + pgt] = Dy — nsey WVt @)
geg
> g >Ry Vi (5)
g€6

where the nonserved energy variable nse; is included to take
into account situations of lack of energy. Note in (4) that power
(MW) and energy (MWh) units are mixed, which is numerically
correct in models with hourly time intervals. However, the time-
period duration must be included when considering different
time intervals.

2) Minimum Up and Downtime: The minimum number of
periods that the unit must be online and offline are ensured with
[22]

t

Z Vgi S Ugt Vg* te [TU,(Jv T] (6)
i=t—TU,+1
t
> wg<1l-ug VYg,te[TD,T]. ()

i=t-TDy+1

This formulation provides strong lower bounds in compar-
ison with others [9], [19], [22] as also shown in Section III.
Appendix A describes how the initial conditions force the unit
to remain online or offline during the first hours.
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3) Logical Constraint: The following equation guarantees
that vy, and w,; take the appropriate values when the unit starts
up or shuts down:

Vg.t. 8)

Ugt — Ugt—1 = Vgt — Wgs

The minimum up/down constraints ensure that a unit cannot
start up and shut down simultaneously: note that (6) and (7)
guarantee (dominate over) the inequalities v4; < ug and ugy <
1—1wgs, respectively, which combined become vg: + w4+ < 1.1In
addition, if u, is defined as a binary variable, (8) forces v,4; and
w4, to take binary values even if they are defined as continuous.

4) Generation Limits: The total unit production is modelled
in two blocks: the minimum power output P, that is generated
just by being committed and the generation over that minimum
pgt. The generation limits over the power output and the spin-
ning reserve contribution are set as follows:

Pyt +7g1 < (PQ—BQ)YI,gt—(Pg—SUg)T}gt Yge Glt (9)
Pyt Tgr < (pg_Eg)ugt_(Pg_SDg)wg,t-i-l Vgeght
(10)

where pg:+ and r4; are also constrained by the unit startup and
shutdown capabilities.

Note that (9) and (10) are only applied for the subset G!,
which is defined as the units in G with TU, = 1. For the cases
in which TU, > 2, both constraints can be replaced by a tighter
and more compact formulation

Pyt +1gt <(Py — Eg)“yt = (FPy = SUy vy
- (pg — SDg)wg 41 Vg ¢ ght. (11)

Constraint (11) is tighter than (9) and (10) because, in the
event that the unit is online for just one period, the right side of
(11) can be negative. Consequently, (11) is not valid for units
with TU, = 1, because this constraint means that it is not fea-
sible to operate the unit for just one online period, that is, (11)
presents a tighter feasible region than (9) and (10) together. In
addition, constraint (11) is also more compact because: 1) the
two constraints (9) and (10) are lowered to one and 2) constraint
(11) introduces five nonzero elements (per unit and per period)
in the constraint matrix in comparison with the eight elements
introduced by (9) and (10) together.

Note that (9) and (10) are valid in both cases when g ¢ G!
and when g € G'. However, if (11) is used for g ¢ G, the
same solution is obtained at the same time as the formulation
is made more compact and tighter. Hence, the combination of
both groups of constraints is used in this model.

One simple way to observe that the proposed formulation
is tighter than those in [21] and [19] is by checking the upper
bound of the constraints. For example, note that the upper
bounds of (9)—(11) decrease when the binary variables vy, and
wg; are different from zero. This is in contrast to [21] and [19],
where the bounds of the constraints increase if vy, wy, # 0;
see Appendix B for further details. In fact, the set of constraints
(6)—(11) are the tightest possible representation (convex hull)
for a unit operation without ramp constraints, although the
mathematical proof for this is outside the scope of this paper.
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5) Ramping Limits: The following constraints ensure that the
unit operates within the ramp rate limits:

(pgt + 7gt) — Pgi—1 < RU, Vg,t
—Pgt +Pgt-1 < RD, Vgt

(12)
(13)

where (12) guarantees that the unit can provide spinning reserve
without violating the upwards ramp limit. The reader is referred
to [8] for a more accurately modelling of different (online and
offline) types of reserves.

III. NUMERICAL RESULTS

This section is divided into four parts. The first part describes
the different UC formulations that were implemented. The dif-
ferent case studies are detailed in the second part. The third part
presents a comparison between all the UC formulations, in terms
of size and computational performance. Finally, the last part as-
sess the impact on computational performance due to different
number of binary variables in the formulations.

A. UC Formulations

To assess the computational burden of the proposed model,
we compare it with those UC formulations in [21] and [19].
These two formulations have been recognized as computation-
ally efficient in the literature [9], [19], [21], [22], [28]. For the
sake of simplicity, the production costs are considered linear for
all the formulations.

The following four formulations are then implemented.

» Ibin: This formulation is presented in [21] and requires a

single set of binary variables (one per unit and per period),
i.e., the startup and shutdown decisions are expressed as a
function of the commitment decision variable.

* 3bin: The minimum up/down time constraints proposed in
[22] (see Section II-B2) are implemented with the three-bi-
nary equivalent formulation of [21]. This formulation is
presented in [19] (see also [25]). Unlike [19], 3bin is im-
plemented without the extra cuts.

e PI: This formulation is the same as 3bin; however,
the exponential startup-cost constraints presented in
Section II-A2 were used instead of that in [27], which is
the formulation used by [21] and [19].

* P2: This is the complete formulation proposed in this
paper.

It is important to note that all of the formulations were imple-
mented using the same objective function and the same set of
constraints as the formulation presented in Section II (see also
[25]). As a result, all of them describe the same mixed-integer
optimization problem. The difference between them is how the
constraints are formulated. In other words, for a given case
study, all of the formulations obtain the same optimal results,
e.g., commitments, generating outputs and operation costs, as
numerically shown in Section III-D.

Note that we define four sets of variables as binary
Uge, Vg, Wer and 6,4 Thus, reducing the computational
burden of the formulations, as discussed in Section III-D.

Although we focus the discussion on the performance of the
proposed formulation P2, P/ is implemented to observe the
improvements in the proposed startup-cost formulation (see
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TABLE I
NUMBER OF GENERATORS PER PROBLEM CASE
Small cases Large Cases
Generator Total Generator Total
Case| 1 2 34567 8|Gens||Case|1 2 3 4 5 6 7 8 |Gens
I (121100140028 11 [46 45 8 0 S5 0 12 16| 132
2 (131520400 1| 35 12 140 54 14 8 3 15 9 13| 156
3 (15 1326311 3] 44 13 [50 41 19 11 4 4 12 15| 156
4 |15 11 01456 3|45 14 |51 58 17 19 16 1 2 1| 165
5 |15 1337532 1] 49 15 (43 46 17 15 13 15 6 12| 167
6 [10 10 2 57 56 5| 50 16 [50 59 8 15 1 18 4 17| 172
7 |17 16 1.3 1 7 2 4| 51 17 (53 50 17 15 16 5 14 12| 182
8 17 10 6 52 1 3 7| 51 18 [45 57 19 7 19 19 5 11| 182
9 [12 1747520 5| 52 19 [58 50 15 7 16 18 7 12| 183
10 {13 12 57 2 54 6| 54 20 [55 48 18 5 18 17 15 11| 187
TABLE II
SETS OF EXPERIMENTS
Small cases Large cases
Total gens | Time span | Total gens ] Time span
X 7-day 28 to 54 7 days 132 to 187 7 days
% 10-gen | 280 to 540 1 day 1320 to 1870 1 day

Section II-A2). Furthermore, when comparing P2 with P/, one
can clearly observe the additional improvements which result
from considering the generation output variable above P,,.

B. Case Studies

1) Set of Experiments: The following case study based on
the power system data in [21] is conducted to assess the compu-
tational performance of the proposed UC formulation. As pre-
sented in [19], an eight-generator data set is replicated to create
larger instances and different power-systems mixes. These gen-
eration mixes, also used in [19], are shown in Table I. The repli-
cation introduces symmetry in the problems which makes them
harder to solve than usual. The spinning reserve requirement of
10% of the power demand has to be met for each hour. The non-
served energy cost is considered to be 1000 $/MWh. For quick
reference, the generator data and power demand can be found
in Appendix C.

Two test-sets are created in order to obtain even larger
instances.

* XT7-day: for the first test-set, the problem is solved with
all of the 20 instances presented in Table I for a time
span of seven days. The demand for the last two days (the
weekend) is considered to be 80% of the demand on a
working day.

* x10-gen: for the second test-set, the 20 different power-
system mixes in Table I are replicated ten times with a time
span of one day, that is, the total number of generators for
this test-set goes from 280 up to 1870.

Table II shows the different groups for all 40 cases that are con-
sidered here, where there are small and large cases for the two
previous test-sets.

All tests were carried out using CPLEX 12.4 under GAMS
[29] on a quad-core Intel-i7 2.4-GHz personal computer with
4 GB of RAM memory. The small and large cases, for both
X 7-day and x10-gen, are solved within 0.1% and 1.0% of
relative optimality tolerance and a CPU time limit of 1 and
10 h, respectively. CPLEX defaults were used for all of the
experiments.
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TABLE III TABLE IV
PROBLEM SIZE (SELECTED INSTANCES) PROBLEM SIZE SUMMARY COMPARED WITH /bin (%)
# of constraints  [# of nonzero elements| # real var | # binary var Case # constraints # nonzero elements | # real var | # binary var
Case (x10%) (x10%) (x10°) (x10°) 3bin | PI | P2 | 3bin [ PI [ P2 | 3bin] P* [3bin] P*

Ibin| 3bin| P1 ] P2 | 1bin|3bin] PI | P2 | 1bin]3bin] P*[ Ibin]3bin| P* Mean | 98.8 | 51.0 | 36.9 | 100.8 | 36.1 | 31.7 | 75.0 | 50.1 | 300 | 4973
.| 01 | 104|104 |51 |37 |0.74[0.75|025{0.22 | 19 | 14 |10| 5 | 14 |24 min | 98.6 | 47.1 [ 33.7 | 1004 | 32.8 | 288 | 75.0 | 50.0 | 300 | 4959
[ 10 [177| 17799 |73 [113[1.15[0.44] 039 | 36 | 27 [18] 9 |27 [45 max | 989 [ 54.8 399 | 101.1 [ 39.8 | 349 | 75.1 | 50.2 | 300 | 498.9
~
| 11 [454]453[241]178[3.09(3.13[1.11]0.98 | 89 | 67 [45] 22 | 67 [111 + 71 15 oqual o P2 for thess oomen

20 639|637 |342(250(4.22|4.28(1.56| 1.37 | 126 | 94 [63| 31 | 94 [157

01 | 148|144 |67 | 47 |0.92|0.92]0.30|0.26 | 27 | 20 |13| 7 | 20 |33
10 | 252247 [132| 95 [1.44|1.45|0.56[ 049 | 52 | 39 [26] 13 | 39 | 64
11 [ 647 |633|319(229(3.88(3.89(1.39| 1.21 | 127 | 95 [63| 32 | 95 [158
20 | 910|891 [453]323|5.35|5.36(1.96| 1.71 | 180 | 135 |90 | 45 | 135|222

X 10-gen

* P1 is equal to P2 for these cases

2) Performance Metrics: In order to summarize compar-
ison results between formulations, geometric means of ratios
are used since arithmetic means can be quite misleading when
applied to a set of ratios [10], [14], that is, a number of model
characteristics between two formulations, e.g., number of con-
straints or runtimes, are compared using ratios, and the geo-
metric mean over a set of case studies is then used as a per-
formance metric. For example, when comparing solution times
between P/ and /bin, for each case study, two runtimes are ob-
tained, one for P/ and one for /bin. Given the set of runtimes,
ratios are computed dividing the runtimes of P/ by the corre-
sponding runtime of /bin. Finally, the geometric mean is com-
puted over these ratios and multiplied by 100 to obtain percent-
ages. Thus, a geometric mean of ratios lower than 100% means
that P/ is faster. For the sake of brevity, the summary of results
is presented in this paper; however, the different formulations
and the set of statistics are presented in [25].

The formulation /bin is used as a benchmark to obtain the
ratios. In other words, the formulations P/, P2 and 3bin (in the
numerator) are compared with /bin (in the denominator) unless
otherwise specified.

C. Comparing Different Formulations

1) Problem Size: Table III shows the dimensions for all of
the formulations for four selected instances. This sample is com-
posed of the smallest and largest instances for the small cases
(cases 01 and 10) and large cases (cases 11 and 20). There are
instances which consist of almost a million constraints, present
millions of nonzero elements in the constraint matrix, and con-
tain 100 0004 real and binary variables.

Table IV summarizes the different model sizes for all 40 in-
stances in comparison with /bin. This summary is obtained as
a geometric mean of ratios as described in Section I1I-B2. Note
that 3bin has almost as many constraints and nonzero elements
as /bin. However, 3bin presents three times more binary vari-
ables due to the explicit modelling of the startup and shutdown
decisions as binary variables.

Although PI and P2 present around five times as many
binary variables as /bin does, the number of constraints and
nonzero elements was approximately reduced by two thirds.
Consequently, P2 is considerably more compact than /bin
and 3bin with respect to the nonzero elements and constraints
(following the definition of compactness provided in the Intro-
duction).

Note in Table IV that the main improvements in compactness
are due to the proposed startup-cost formulation P/. Finally,
P2 further reduces the formulation size by modelling the power
output variable above P, .

2) Computational Performance: Although the proposed
formulation is more compact than /bin and 3bin, this does
not necessarily lead to a better computational performance.
In fact, a compact formulation usually presents a weak (not
tight) LP relaxation that can dramatically increase the MILP
resolution time, as mentioned in the Introduction. The tightness
of an MILP can be measured with the integrality gap [19]. The
integrality gap is defined as (Zyirp — ZLp ) ZMiLp, Where Zpp
is the optimal value of the (initial) relaxed LP problem, and
ZyiLp is the optimal integer solution. In practice, the problems
are not solved until optimality but within an optimality toler-
ance. Therefore, for a given case study, Zyp is considered
to be the best integer solution that was found among the four
formulations after that case study was solved.

Fig. 2 shows the CPU times and integrality gaps for all of
the formulations and all the instances in comparison with /bin
(using ratios), where /bin always represents 100%. The CPU
times and the integrality gaps of /bin are shown within squares
to give an idea of the different problem magnitudes. The in-
stances that took more than 10 min to solve for P2 can also be
found within squares. The computational performance summary
for the different formulations is presented in Table V for the
small cases, large cases, and all of the cases together. Table V
also shows the final optimality tolerance achieved as well as
nodes explored and iterations.

In short, Fig. 2 and Table V shows that the proposed formula-
tion P2 considerably reduces the computational burden in com-
parison with /bin and 3bin while achieving better solution qual-
ities (lower final optimality tolerances) at the same time. Nev-
ertheless, several aspects are worth mentioning:

1) Relationship between integrality gap and runtime:
Fig. 2(b) and (d) shows that P2 always presents the
lowest integrality gaps, followed by PI, 3bin and finally
1bin. Table V shows that the average time taken by the
different formulations presents a similar pattern as to that
of the integrality gaps, with the exception of 3bin for the
x 7-day test-set, which presented a worse performance
than /bin (on average, 3bin required more than 30% of the
time that /bin required to solve all of the X 7-day test-set).
This is an unexpected result which can be explained as
follows. In theory, lower integrality gaps lead to faster
solving times when two formulations have similar sizes.
However, in practice, MILP solvers use heuristics and cuts
(among others) that may also dramatically influence per-
formance. In addition, the enumeration tree and branching
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strategies change completely when formulations with
different integer variables are compared. /bin presents
fewer binary variables than 3bin, and this is an advantage
for finding integer feasible solutions. In general, a high
number of integer variables complicates the search for
feasible solutions. For the x10-gen test-set, 3bin showed
a significant improvement over /bin: 3bin required, on
average, 40.6% of the CPU time needed by /bin. Note
that, overall, 3bin performs better for the small cases than
for the large cases. A clearer performance dominance of
3bin over 1bin was observed when the experiments were
carried out without the exponential startup cost constraints
(for the sake of brevity, these results are not shown here
but the interested reader is referred to [25]).

Overall performance of P2: For Ilbin, all of the large
cases (gray area in Fig. 2) took longer than one hour to
solve within the required optimality tolerance. Two of
the instances hit the ten hour time limit. On the other
hand, P2 solved all the tests in less than one hour and
just two of them took more than 20 min. P2 presented
shorter runtimes than /bin and 3bin for all the instances,
being beaten just once by P/ [instance 17 for the x7-day
test-set, see Fig. 2(a)]. Note in Fig. 2(a) and (c) that, for
the instances where the proposed formulation showed the
worst performances, P2 required 57.1% and 19.5% of the

Proportion [%]
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Improvements in comparison with /bin (%). White areas correspond to small cases and gray to the large cases. (a) X 7-day CPU time. (b) X 7-day Integrality

CPU time required by /bin for the x7-day and x10-gen
test-sets, respectively. Furthermore, P2 obtained better
solution quality in general (i.e., converged to smaller opti-
mality tolerances) than /bin, especially for the large cases.
However, /bin obtained better solution qualities for 5 of
the 40 instances (3 for the X 7-day and 2 for the x10-gen).

3) Node enumeration versus LP complexity: Table V shows

that, for the x10-gen test-set, all of the formulations
enumerated more nodes than /bin to find a solution within
the given optimality tolerance. As mentioned above, for-
mulations with different integer variables lead to different
enumeration tree and branching strategies. By default,
an MILP solver’s objective is to obtain satisfactory fea-
sible solutions quickly using different strategies, such as
branching, cuts and heuristics. The strategy that proves to
be more effective is used more often (e.g., branching) and
the others more seldom so that they do as little harm as
possible [10]. That being said, larger enumerated nodes
in one formulation do not mean longer solving times. In
fact, exploring few nodes for long periods is an indication
of the difficulty of the linear relaxed formulation [30].
Therefore, P2 is able to explore more nodes than /bin in
even shorter times mainly due to the compactness of the
formulation. Focusing on the number of nodes explored
can lead to misleading conclusions. That is why other



4904

IEEE TRANSACTIONS ON POWER SYSTEMS, VOL. 28, NO. 4, NOVEMBER 2013

TABLE V
COMPUTATIONAL PERFORMANCE COMPARED WITH /bin (%)
CPU Time Integrality Gap Opt. Tolerance Nodes Iterations

3bin | PI [ P2 | 3bin | PI [ P2 | 3bin | PI [ P2 | 3bin [ PI | P2 [ 3bin] PI | P2

S | Cases 01-10 | 1209 | 337 | 97 | 733 | 598 | 458 | 973 | 599 | 47.0 | 889 | 1056 | 57.7 | 429 | 330 | 145

¥ [Cases 11-20 | 1406 | 154 | 49 | 753 | 58.1 | 385 | 1301 | 5.1 | 54 | 1698 | 6.1 | 962 | 724 | 214 | 117

X [ Cases 0120 | 1304 | 228 | 69 | 743 | 59.0 | 42.0 | 1125 | 174 | 160 | 1228 | 854 | 745 | 557 | 266 | 13.0

S, [ Cases 01-10 | 363 [ 220 [ 122 [ 640 [ 47,6 [ 347 [ 7012 | 80 [ 111 | 1365 | 1226 | 1217 | 562 | 458 | 357

& [Cases 1120 | 454 | 84 | 42 | 745 | 552 | 421 | 570 | 06 | 07 | 1897 | 99.1 | 1604 | 569 | 195 | 156

%X [Cases 0120 | 406 | 136 | 7.1 | 691 | 513 | 383 | 637 | 23 | 29 | 1609 | 1102 | 139.7 | 566 | 299 | 236
TABLE VI and they are denoted as R3bin and RP2, respectively. Simi-
OVERALL SPEEDUPS larly to /bin, the commitment variable u; is the only variable
S TR T WL v 1 e ) e 2 e 72 e that is defined as blnary. for R3bin and RP2.‘That is, for R3bin
Ibin Ibin | 1bin 3bin | 3bin Pl and RP2, the set of variables v, Wy and 04, are defined as
Cases 01-10| 1.5 37 92 24 6.1 25 continuous variables within the interval [0, 1]. As discussed in
Cases 11-20| 13 838 221 7.0 177 25 Sections II.A.2 and II.B.3, once u; is defined as binary, the for-
Cases 01:20] 14 27 14.3 41 104 23 mulations 3bin and P2 allow relaxing the integrality condition

works prefer to look at the number of simplex iterations

rather than nodes in order to perform comparisons [15],

[31].
Finally, Table VI presents the overall speedups of the formu-
lations compared with each other. For a given instance, the
speedup of, for example, 3bin over 1bin is obtained by dividing
the runtime of /bin by the runtime of 3bin, and the results
are summarized using the geometric mean on the speedups
of a group of instances. Both test-sets x 7-day and x10-gen
are grouped together, and now the instances are separated into
small, large and all cases (see Table II). In general, 3bin is 1.4
times faster than /bin and presented a better performance for
the small cases. P2 was around 14 and 10 times faster than /bin
and 3bin, respectively. P2 presented the best performance for
the large cases, where P2 was around 22 and 18 times faster
than /bin and 3bin, respectively. Note that P/ already presents
significant improvements over /bin (5.7 times faster) and 3bin
(4.1 times faster). In addition, P2 is a further improvement on
P1, being generally 2.5 times faster.

D. Difficulty of an MILP Versus its Number of Binary Variables

In this part, we present two sets of experiments to assess the
impact on the convergence evolution and solving times due
to the number of binary variables, and the simultaneous tight
and compact characteristic of the proposed formulation. The
UC is solved for the eight-generator power system by 1) pure
branch-and-bound method (BB), for one to three days, and
2) the solver defaults, which is the complete branch-and-cut
method including heuristics (BC+H), for three to five days.

The eight-generator data and power demand can be found in
Appendix C. The spinning reserve requirement of 5% of the
power demand has to be met for each hour; the nonserved energy
is not considered (i.e., the variable nse; is removed from all
formulations); and all UC problems are solved until they hit the
time limit of 1 h or until they reach optimality (more precisely
to 1079 of relative optimality tolerance).

Five different formulations are now considered. Three of the
formulations described in Section III-A, /bin, 3bin, and P2. The
other two formulations are the relaxed versions of 3bin and P2,

of variables vy, w4 and §,.; because the constraints guarantee
that these variables always take binary values.

The problem size for the different formulations, the optimal
solutions, and integrality gaps are shown in Table VII. The
computational performances are presented in Table VIII. which
includes runtimes, nodes explored, iterations, and memory re-
quired to solve the problems until optimality, otherwise the final
optimality tolerance is shown within parentheses. Table VII
shows that all formulations present the same optimal solution
for a given time span. As expected, all formulations obtain the
same integer solutions because they are characterizing the same
integer problem (see Section II).

1) Pure Branch and Bound (BB): To assess the impact on
the computational performance of formulations containing dif-
ferent number of binary variables, the UC is solved by only
using the branch-and-bound method. The cutting planes and
heuristics were then disabled, and CPLEX defaults were used
for all remaining features. Therefore, the solver is forced to ex-
plore all the tree in order to prove optimality [11], [16].

Table VIII shows the computational performance for the
one-, two-, and three-day cases that where solved by pure BB.
Table IX presents the optimal generation schedule, where all of
the formulations obtained the same schedule. All formulations
could prove optimality for the case of one and two days. For
the three-day case, none of the formulations could achieve
optimality because they either exceeded the one-hour time limit
or the 4-GB memory limit. P2, 3bin, RP2 and R3bin hit the
time limit and the final optimality tolerances that they achieved
are shown between parentheses in Table VIII. /bin hit the
memory limit achieving the worst final optimality tolerance of
4.3 x 1072 after about 500 s.

Although P2 is the formulation with the highest number of
binary variables, P2 explored the least number of nodes and pre-
sented the best computational performance for the two-day case,
in comparison with the other five formulations. On the other
extreme, /bin, with the least number of binary variables (the
same as R3bin and RP2), explored the highest number of nodes
and presented the worst computational performance, followed
by R3bin and RP2; see Table VIII.

Fig. 3 shows the convergence evolution until optimality of
P2, 3bin and 1bin, for the two-day case. Note that the first value
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TABLE VII
PROBLEM SIZE, OPTIMUM AND INTEGRALITY GAP FOR THE EIGHT-GENERATOR CASE
davs # constraints # nonzero elements # binary var # total var Optimum | Integrality Gap [x 10~ °]
Y ["P2% [ 3bin [ Ibin | P2* [ 3binT | Ibin | P2 | 3bin [ Ibin® | P2* [3bin | Ibin All® P2% [ 3binT [ Ibin
1 | 1480 | 4587 | 4647 | 7105 30103 | 29897 [ 960 | 576 | 192 | 1344 | 1152 | 960 || 573630.655 | 10.21 | 12.07 | 17.86
2 [3088 | 9243 | 9303 | 15097 | 66151 | 65513 | 1920 | 1152 | 384 [ 2688 | 2304 | 1920 || 1142132.128 | 9.01 | 1043 | 15.00
3 14696 | 13899 | 13959 | 23089 | 102199 | 101129 | 2880 | 1728 | 576 | 4032 | 3456 | 2880 || 1710633.601 8.61 9.88 14.04
4 | 6304 | 18555 | 18615 | 31081 | 138247 | 136745 | 3840 | 2304 | 768 | 5376 | 4608 | 3840 || 2279135.074 | 841 | 9.60| 13.55
5 | 7912 | 23211 | 23271 | 39073 | 174295 | 172361 | 4800 | 2880 | 960 | 6720 | 5760 | 4800 || 2847636.547 | 829 | 943 | 13.27
* P2 is equal to RP2 for these cases T}bin is equal to R3bin for these cases
¥ Ibin, RP2 and R3bin are equal for these cases P2, 3bin, Ibin, RP2 and R3bin are equal for these cases
TABLE VIII

COMPUTATIONAL PERFORMANCE FOR THE EIGHT-GENERATOR CASE

davs Time [s] / (OptTol [x 10~ >]) Nodes [x107] Iterations [x 10%] Memory [MB] / (OptTol [x 10~ 1)
®S[7P2 [ 3bin | Ibin | RP2 | R3bin | P2 | 3bin | Ibin | RP2 | R3bin | P2 | 3bin | Ibin | RP2 | R3bin | P2 | 3bin | Ibin | RPZ | R3bin
1 LI 06] 03] 05] 11| 18] 09] 06] 12] 14| 156] 181] 96] 123] 302] 01] 0.1] 01] 0] 01
Bl 2 [ 920] 1698|2427 171.5] 2055 924 170.6]220.5| 232.0| 130.6] 1278.2| 2140039529 30822 27332| 23.0| 46.9]| 48.1| 449 373.5
3 [(2.03) | (1.04) [ 5183 | (3.12) | (2.79) | 3150.8 | 2692.7 | 248.7 | 3569.8 | 1552.3 | 49814.7 | 470952 | 536380 | 62240.6 | 515635 | 1349.2 | 1010.8 | (4.3) | 1079.2 | 1313.6
=] 3 | 79] 99 43] 75] 66] 1] 11| 08] 07] 08] 386] 800] 375] 278] 524] 12] 02] 03] 03] 14
G4 | 97| 224[ 440 124] 2770| 06| 10| 64| 11| 278| 256| 1284] 2965| 43.1| 18848| 07| 17| 44| 55| 178
M5 | 129] 3342187 392[15945| 09| 14| 296| 48| 2206| 345| 1589|11573| 172.1[113395] 10| 2.3|2478| 19| 1282
TABLE IX
OPTIMAL GENERATION SCHEDULE FOR THE EIGHT-GENERATOR CASE AND ONE-DAY TIME SPAN (MW)
Gen Hour
T ] 2 [ 3[4 5 ] 6 7 8 9 O] 10 12[13[14]15] 16 17 [ 18 19] 20 [ 21 ] 22 [ 23] 24
1 [ 375 | 455 | 455 | 455 | 455 | 455 | 455 | 455 | 455 |455] 455 | 455 | 455 | 455] 455 | 455 | 455 | 455 [455] 455 | 455 | 455 | 455 | 455
2 | 375 [418.45] 455 [451.2[420.16]420.16|443.26|418.67|444.28[ 455 | 455 | 455 | 455 | 455 |453.7|433.51[426.16| 455 |455| 455 | 455 | 455 |437.4[408.48
370 | 20 20 | 70 [120] 130 | 130 | 130 [130] 130 | 130 | 130 | 130 [130] 130 | 130 | 130 | 130 | 130
47020 [ .. A , A 20 | 70 120 130 | 130 | 130 [ 130 130 | 130 | 130 | 130 [130] 130 | 130 | 130 | 130 | 130
5 | 85 [4035[52.24] 25 | 25 | 25 | 32947961 | 93.68 |91.6]82.64|98.16]82.64|71.6|57.38] 77.57 | 102 | 162 | 162 [150.76]129.2[113.68[53.68] 25
6|80 | 20 20 | 20 | 20 20 [5532[39.8] 20 | 20 | 20 | 20
725 | 25 25 [ 25 |25 25
8 [21.92] 10
of the lower bound of P2, which is the LP relaxed solution, was - ' ' '
. 10
found sooner (due to the compactness) and nearer to the final in- =
. . . . o -~
teger solution (due to the tightness) than 3bin and 1bin. After4s, §10°
. o
P2 presented a better evolution of both lower and upper bounds © o
and hence faster convergence to optimality in comparison with £
. . € 1078
3bin and 1bin. £ 10
. . . . . o
If a model containing 7 binary variables is solved by the pure 10°
BB algorithm, this algorithm could potentially enumerate 2™ 1155
nodes to prove optimality. Consequently, one might expect the
solution time to increase exponentially with the number of bi- . '1°
nary variables. However, the BB method cuts off large sections % 1.145
of the potential tree because some expected solutions may be g -
< .
infeasible or worse than solutions already known. For example, 2
. 20— . 2
for the two-day case, P2 potentially presents 2'920735% times % 1.135
more nodes to explore than /bin, but the BB algorithm solved & , ,,
. . . . ) I
P2 until optimality enumerating 42% of the number of nodes i
1.125¢ L , , . i

required to solve /bin. This very surprising efficiency that the
BB method exhibits over the potential amount of computation
is due to the tightness of the formulation, hence the number of
binary variables is a very poor indicator of the difficulty of an
MILP model [11], [16]. In fact, the BB will solve a problem ex-
ploring zero nodes if the whole model is the tightest possible
(convex hull); that is, the LP relaxation solution will always be
integer [11]. Furthermore, increasing the number of binary vari-
ables is actually a tightening strategy [32].

10" 10°
CPU Time [s]

Fig. 3. Convergence evolution for the optimality tolerance and upper/lower
bounds in the top and bottom parts of the figure, respectively. In the bottom
figure, black lines refer to upper bounds and gray lines to lower bounds.

Increasing the number of binary variables can also provide a
further advantage in the tree search strategy. This is the case of
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formulations involving variables that take binary values even
when these variables are defined as continuous, e.g., Vg, Wys
and &4,;. As also stated in [19], declaring all these variables as
binary does not cause extra complexity during the enumeration
process (branching), because when fixing some of the variables,
many others can be immediately obtained due to the high cor-
relation among each other. For example, if the variable v, is
fixed to 1 then (6) fixes w4 to 1 for the following T'U, periods,
then (8) (together with (7)) fixes wy; and v to 0 for those TU,,
periods, and finally (3) fixes 645¢, for all s, for the same periods.

2) Branch-and-Cut+Heuristics (Bc+H): The UC for the
eight-generator system was solved for three, four and five days
using BC+H strategy, which are CPLEX defaults. Similarly to
the results previously obtained in Section III-D1, P2 generally
requires shorter runtimes to solve the problem until optimality
than the other four formulations, see Table VIII. P2 was up to
17 and 2.5 times faster than /bin and 3bin, respectively. Note
that, in general, the relaxed versions R3bin and RP2 present a
higher computational burden than their analogous formulations
3bin and P2, respectively.

Note that, in Table VIII, the formulations with higher number
of binary variables may keep the tree considerably smaller in
size. For example, for the five-day case, /bin required around
250 and 110 times more memory to deal with the branch-and-
bound tree than P2 and 3bin, respectively. In order to solve the
five-day case until optimality, P2 potentially presents 24800—960
times more nodes to explore than /bin, but the BC+H algo-
rithm solved P2 and 3bin by just enumerating around 3% of the
number of nodes required to solve /bin. Similarly, 3bin required
around the 5% of the nodes enumerated by /bin, although 3bin
potentially presented 22%%9960 times more nodes to explore.
As mentioned before, the tightness and the high correlation be-
tween binary variables of 3bin and P2 considerably reduce the
size of the tree.

In short, the computational burden of a MILP formulation
mainly depends on its tightness and compactness, as stated in
the literature of integer programming [11], [12], [16], [18]. A
further computational advantage can be obtained by defining as
binary those variables that either way take binary values, be-
cause the constraints (and tightness of the model) force them to
do so. In addition, branching on different variables may be more
convenient [10], [19]. MILP solvers employ techniques to ex-
ploit the integrality characteristic of integer variables such as
cutting planes and node presolve [10], [11], [20]. Consequently,
declaring this type of variables as continuous will not allow
the solver to look for opportunities to exploit their integrality
characteristic.

IV. CONCLUSION

This paper presented an MILP reformulation for the thermal
UC problem. The formulation is simultaneously tighter and
more compact than equivalent formulations found in the liter-
ature. This simultaneous characteristic boosts the convergence
speed that solvers take to solve the MILP formulation. This
is done by reducing the search space (tightening) and at the
same time increasing the searching speed (compacting) with
which solvers explore that reduced space. Consequently, the
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computation time is dramatically reduced. Several case studies
were analyzed to show the improvements achieved by this
formulation with respect to others available in the literature.
Results showed that the proposed UC formulation consid-
erably reduced the computational burden while achieving
better solution qualities. While the formulation is tested only
on “standard” thermal UC problems, the tight and compact
formulation can be further extended to many other variants of
the UC problem, where analogous results should be expected.

APPENDIX

A. Initial Conditions

The initial behavior of the units is bound by their initial con-
ditions. This is guaranteed by fixing the value of some variables
before running the optimization model. The following parame-
ters are needed to deal with the unit state during the first periods.

u) Initial commitment status of unit g {0,1}.

TUg Number of hours that the unit ¢ has been online
' before the scheduling horizon.

TDS Number of hours that the unit ¢ has been offline
before the scheduling horizon.

a) Initial Minimum Up/Down Times: The number of hours
during which the units must be initially online (T'U 5’ ) or offline
(TD?) due to their minimum up/down constraints are obtained
as follows:

TUf = max {(), (TUg — TUS) 71,2} Vg
TDE =max {0, (TD, - TDY) (1—ul)} Vg

g

(13a)
(13b)

Now, the commitment variables for the initial periods where the
units must remain online or offline (TU 5‘ + TD;?’ ) > 1 must
be fixed:

ug = u) Vg,t € [1,TUS +TDL]. (14)

b) Initial Startup Type: Equation (15) complements (2),
guaranteeing that the appropriate startup type will be chosen,
taking into account the initial conditions. If TD2 > 2,then 6,44
must be fixed for some initial periods as follows:

Syt =0 Vg,s€[1,8,), te (T30, —TDY, To0. 1) . (15)

Equations (14) and (15) can also be respectively written as
additional constraints in the optimization problem as follows:

TCE+TDE
> ug=TUMu) Vg (16)
t=1
Sy-1 T 1
> > Sgst =0 V. (17

s= —_SU o
s=1 =757, ~TD{+1

However, (14) and (15) are preferred over (16) and (17), be-
cause (14) and (15) turn the involved integer variables into con-
stants before running the optimization problem, thus decreasing
the problem size. Nevertheless, solvers usually provide the op-
tion to treat fixed variables as constants.
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B. Comparing Feasible Regions of the Startup Capability
Constraints

Here, we compare the tightness of the startup capability con-
straint of the proposed formulation with the one presented in
[21]. Similar analysis and conclusions can be made for the shut-
down capability constraint. For notational simplicity, the index
g is dropped in this section.

For the following analysis, we consider u;_1 = 0. Therefore,
the constraint imposing the unit’s startup capability (9) becomes

(18)

and (6) together with (8) imposes v; = u;, that is, (6) guarantees
vy < uy, and, if u; 1 = 0 then (8) ensures vy > wu,, thus forcing
vy = u¢. Consequently, (18) can be rewritten as a function of u;
as

pi+ 71 < (P—Puy — (P—SUy; Vi

pe + 7 < (SU— Pluy Vit (19)
The analogous constraint from [21, eq. (18)], imposing the
unit’s startup capability, becomes

P < SU-uy + P(1 —uy) WVt (20)
when u;_1; = 0, where p; is the maximum available power
output at time ¢, which is the total power output plus the spinning
reserve. Thus, in terms of the nomenclature used in this paper,
Pt is equal to P - uy + p; + ;. Hence, (20) can be rewritten as

pe+ 1 < (SU = Phuy 4+ P(1—uy) V. 1)

Now, the tightness of inequalities (19) and (21) can be di-
rectly compared. Note that, if the unit starts up, us = 1, both
(19) and (21) impose p; + r+ < SU — P. Therefore, the fea-
sible integer region of both constraints is the same when the unit
starts up. Be aware, however, that their relaxed feasible regions
are completely different. Whereas the right side of (19) takes its
maximum value when u, = 1, the right side of (21) actually
takes its minimum value, that is, the term involving P in (21)
plays the role of the so-called big-M, so that (21) becomes inac-
tive when u; = 1. The big-M inequalities considerably harm the
tightness of MILP formulations, so they must be avoided when
possible [12], [16], [18].

Furthermore, if SU = P, which is a very common case [19],
[21], [33], then (19) and (21) respectively become

pr+re <0Vt
pt—l—rtgp(l—ut) Vi.

(22)
(23)

Although these two constraints impose p; +r < 0, when the
unit starts up u, = 1, the right side of (23) provides a very poor
upper bound to p; and r; when «; € [0,1).

C. Power System Data

The eight-unit system data used in [21] and [19] are shown
in Table X and the hourly demand (used in [19]) depending on
the power system’s total capacity is shown in Table XI.

The startup and shutdown rates are assumed equal to the unit
minimum output (SU, = SD, = P,). For the numerical ex-
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TABLE X
GENERATOR DATA
Technical Information Cost Coefficients

Gen| B TU/TD RURD Steo* T2UT[CNE CFV 0T Gt

MW] [MW]  [h] [MW/h] [h]  [h] | [$/h] [$/MWh] [$] [$]
1| 455 150 8 225 8 14 [ 1000 16.19 4500 9000
2 | 455 150 8 225 8 14 | 970 1726 5000 10000
3130 20 5 50 -5 10 | 700 16.60 550 1100
4 | 130 20 5 50 -5 10 | 680 1650 560 1120
5162 25 6 60 -6 11 | 450 1970 900 1800
6| 8 20 3 60 3 8 370 2226 170 340
7| 8 25 3 60 3 6 480 2774 260 520
8 | 55 10 1 135 -1 2 660 2592 30 60

*Hours that the unit has been online (+) or offline (-) prior to the first period of the time span

T Subindex R refers to hot startup s = 1, and subindex c to cold startup s = 2

TABLE XI
DEMAND (% OF TOTAL CAPACITY)

Time 1 2 3 4 5 6 7 8 9 10 | 11 12
Demand | 71% | 65% | 62% | 60% | 58% | 58% | 60% | 64% | 73% | 80% | 82% | 83%
Time 13 (14 |15 |16 | 17 | 18 | 19 | 20 | 21 | 22 | 23 | 24
Demand | 82% | 80% | 79% | 79% | 83% | 91% | 90% | 88% | 85% | 84% | 79% | 74%

periments in Section III-C, the initial power production of units
1 and 2, prior to the first period of the time span, is 455 and 245
MW, respectively. For the experiments in Section III-D, the ini-
tial power production of all units is their minimum output P,
hence the initial states Steg in Table X are considered the same
in magnitude but positive for all units.
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Additional Material: With the help of PORTA [30], all vertices of the polytope
described in this paper were computed for different time spans and different set of
parameters. As expected, since the proposed polytope describes a convex hull, it
only contains integer vertices for all the cases. We also explored the vertices of other
formulations commonly found in the literature and all of them presented plenty of
fractional vertices. The complete set of experiments that were carried out can be
found in http://goo.gl/wHqFMF.
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Abstract

This paper provides the convex hull description for the following basic operating con-
straints of a single thermal generation unit in Unit Commitment (UC) problems: 1)
generation limits, 2) startup and shutdown capabilities, and 3) minimum up and down
times. Although the model does not consider some crucial constraints, such as ramping,
the proposed constraints can be used as the core of any UC formulation, thus tightening
the final UC model. We provide evidence that dramatic improvements in computational
time are obtained by solving a self-UC problem for different case studies.

Keywords: Unit Commitment (UC), Mixed-Integer Programming (MIP),
Facet /Convex hull description.

1. Introduction

The short-term Unit Commitment problem requires to optimally operate a set of
power generation units over a time horizon ranging from a day to a week. Despite the
breakthrough in Mixed-Integer Programming (MIP) solvers, Unit Commitment (UC)
problems remain restricted in size and scope due to the required time that is needed
to solve these problems. However, UC problems could be solved significantly faster by
improving their MIP formulation. This would allow the implementation of more advanced
and computationally demanding problems.

Ideally, an MIP problem can be reformulated so that the feasible region of the corres-
ponding Linear Programming (LP) model becomes the convex hull of the feasible points.
If this is possible, we could solve an MIP as an LP since each vertex is a point satisfying
the integrality constraints and hence there always exists an optimal solution of the LP
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that is optimal for the corresponding MIP [14]. Unfortunately, in many practical prob-
lems there is an enormous number of inequalities needed to describe the convex hull,
and the effort required to obtain them outweighs the computation needed to solve the
original formulation of the MIP problem [14, 13]. For the UC case, however, it is possible
to tighten the feasible region of the relaxed LP problem, consequently obtaining dramatic
improvements in computation [14, 13, 11, 8, 7].

In particular, a UC formulation can be considerably tightened by providing the convex
hull (or tight) description of some set of constraints. Even though other constraints in
the problem might add some fractional vertices, this solution should be nearer to the
optimal solution than would be the original model [14, 13]. Some efforts in tightening
specific set of constraints have been done, such as: the convex hull of the minimum up
and down times [5, 6, 12], cuts to tighten ramping limits [11], tighter approximation
for quadratic generation costs [4], and simultaneously tight and compact description of
thermal units operation [8, 7].

This paper further improves the work in Morales-Espana et al. [7] by providing the
convex hull description for the following set of constraints: generation limits, startup
and shutdown capabilities, and minimum up and down times. In addition, different case
studies for a self-UC were solved as LP obtaining feasible MIP solutions; if compared with
three other MIP formulations, the same optimal results were obtained but significantly
faster.

The remainder of this paper is organized as follows. Section 2 introduces the main
notation used to describe the proposed formulation. Section 3 details the basic operating
constraints of a single generating unit. Section 4 contains the facet inducing and convex
hull proofs for the proposed linear description of the self-UC subproblem. Section 5
provides and discusses results from several case studies, where a comparison with other
three UC formulations is made. Finally, some relevant conclusions are drawn in Section 6.

2. Notation

Here we introduce the main notation used in this paper. Lowercase letters are used
for denoting variables and indexes. Uppercase letters denote parameters.

2.1. Indexes

t Time periods, running from 1 to 7" hours.

2.2. Unit’s Technical Parameters

P Maximum power output [MW].
P Minimum power output [MW].
SD Shutdown capability [MW].
SU Startup capability [MW].

TD Minimum down time [h].

TU Minimum up time [h].



2.3 Continuous Decision Variables 3
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Figure 1: Unit’s operation including its startup and shutdown capabilities

2.3. Continuous Decision Variables

Pt Power output of the unit for period ¢, production above the unit’s minimum
output P [MW].

2.4. Binary Decision Variables

Uy Commitment status of the unit for period ¢, which is equal to 1 if the unit is
online and 0 offline

o Startup status of the unit, which takes the value of 1 if the unit starts up in
period ¢t and 0 otherwise.

wy Shutdown status of the unit, which takes the value of 1 if the unit shuts down
in period t and 0 otherwise.

3. Modelling the Unit’s Operation

This section describes the mathematical formulation of the basic operation of a single
generating unit in Unit Commitment (UC) problems. The following set of constraints are
modelled: generation limits, minimum up and down times, and startup and shutdown
capabilities. Asshown in Figure 1, the startup capability SU is the maximum energy that
a generating unit can produce when it starts up. Similarly, the unit should be producing
bellow its shutdown capability SD when it shuts down. All these constraints are inherent
to units’ operation and they are included in recent Unit Commitment literature, see
[1, 4, 11, 7, 9] and references therein for further details.

The unit’s generation limits taking into account its maximum P and minimum P
production, as well as its startup SU and shutdown SD capabilities are set as follows:

P <(P—P)u; — (P—SD)w, (1)
Dt S(P*B)Ut* (?*SU)Ut

—(P=8SD)wyq te2,T—1] (2)
pr <(P—P)ur — (P—5U)vr (3)

It is important to highlight that the continuous decision variable p; is the generation
over P. The total generation output can be obtained as u;P + p;.



4

Be aware that (2) may be infeasible in the event that the unit is online for just one
period. That is, v; = w1 = 1 and the right side of (2) can be negative. Consequently,
(2) is only valid for units with uptime TU > 2. Therefore, the correct formulation for
units with TU = 1 is given by:

P < (ﬁ—ﬂ) Up — (ﬁ— SD) We41

—max (SD-SU,0)v, Vte[2,T—1] 4)
p <(P—P)u,— (P—5SU) v
—max (SU-SD,0) w1 VE€[2,T —1]. (5)

Note that if SU=S5D then (4)-(5) would be equivalent to the power limit constraints
proposed in [7].

The logical relationship between the decision variables u;, vy and w;; and the minimum
uptime TU and downtime 7D limits are ensured with

Ut — Ut—1 = UV — Wy Vit € [Q,T] (6)
t
> wi<uw Vte[TU+1,T) (7)
i=t—TU+1
t
Y wi<l-wu Vte[TD+1,T] (8)
i=t—TD+1

where (6)-(8) are the constraints proposed in [12] to describe the convex hull formulation
of the minimum-up and -down time constraints. Finally, the variable bounds are given
by

0<u <1 Vt 9)
Ut > 0, Wi > 0 Vte [Q,T] (10)
py >0 Vi (11)

In summary, inequalities (1)-(3) together with (6)-(11) describe the operation for
units with TU > 2; and (1) together with (3)-(11) for the cases in which TU = 1.

4. Strength of the Proposed Inequalities

In this section, we prove that inequalities (1)-(5) and (11) are facet defining.

Note that constraints (6) uniquely define the value of the variables w as a function
of variables v and v. Unless differently specified, in the following, we will consider only
the space defined by the variables u, v, and p. Moreover, we suppose that all constraints
(1)-(5) and (7)-(11) are rewritten by substituting the w variables accordingly.

Definition 1. Let Cr (TU, TD,P,P,SU, SD) be the convex hull of the feasible integer
solution for the problem. That is, for TU > 2, we write

Cr (TU >2,TD,P, P, SU,SD) =
conv{(u,v,p) € {0,1}*T71 x RY| (u,v,p) satisfy (1)-(3) and (7)-(11)};



5

S UG Ut U1t UT— 1 UT|P1 P2 Pt—1 Pt Pet1- " PT—1PT| V2 - Vg—1Vt Vg1 V1 V|| W2 * - "Wi—1 Wt Wil W1 WT
0--00 0--0 Ol¢gP 0--00 0:-0 0[{0---0020-:0 0[|1--010 0-- 0 0)
.0 0 0 -- 0 0|¢gf 0-+-0 0 0--0 0[0--00 0--0 0[0--0 0 0 -+ 0 0)
10 0--0 0lgP 0---0 0 0 -~ 0 0[{0--000--0 0l|0--0 1 0-- 0 0
11 1 0--0 0|g? 000 0--0 0[0--000:-0 0[O0 0 1 -+ 0 0)
11 1 1 -+ 0 0¢8P 0---0 g O0-+-0 0[0--0200:--0 0[O0 0 0 -+ 0 0)
11 1 1 1 0lgz 0 0 g 0 0 0[0--000--0 0l/[O0--0 0 0 0 1)
11 1 1 1 1]g% 0 0 g O 0 0/0--00 0--0 0[/0--0 0 0 0 0)
0---0 0 0 0 0|D 0 0 0 0 0 0/0--0 0 0 0 0l[1--0 0 0 0 0)
1.0 0 0 0 0O|P D---0 0 0 0 0[0--0 0 0 0 0l[0--0 0 0 0 0)
1---1060 0--0 0|P P---DO0 0 0 0/0-- 00 0 0 o0}l o 0 1 0 0 0)
111 0 0 0|P P-.- P D O 0 0/0--0 0 0 0o oflo 0 0 1 0 0)
11 1 0 0|P P--- P g’ D 0 0/0--0 0 0 0 offo 0 0 0 0 0)

11 1 1 o|P P--- P gl P D 0|0 00 0 0 o0f o 0 0 0 0 1)

11 1 1 1|P P--P g’ P P Plo 00 0 0 0llo-- 0 0 0 0 0)

1 1 1 I 1/0 U--0 gt 0 -~ 0 0]1 0 0 0 0 0j[0--0 0 O 0 0)

11 1 1 1/0 0 Ug 0 -~ 0 0|0 10 0 0 o}l o 0 0 0 0 0)

01 1 1 0 0 0 g? 0 -~ 0 0|0 01 0 o oflo 0 0 0 0 0)
.0 0 1 1 1/0 0---0 0 U -0 0/{0---00 1---0 0[[0--0 0 0 0 0)
0--- 0 0 0 1 1[0 0--0 0 0 -~ U 0/0--00 0--1 0[/0--0 0 0 0 0)
0--- 0 0 0 0o 10 0---0 0 0..0 Ul0O--000..0 1//l0...0 0 0 0 0)
0--- 0 0 0 0 0/0 0---0 0 0..0 0/0--000..0 0//l0...0 0 0 0 0)
0---0 1 0 0 0J]0 0--0g/ 0..0 0[0--0T120..0 0]O0..0 0 1 0 0)
11 1 1 1 1|pPP---Pg' PP 0/0---000:--0 0[[0--0 0 0 0 0)

Figure 2: 3T Affinely independent points for ¢¥,g: = 0, g/ = P and g7 = U, where U = SU — P,
D=SD—-Pand P=P-P

for TU = 1, we write

Cr (TU=1,TD,P,P,SU,SD) =
conv { (u,v,p) € {0,1}*771 x RT| (u,v,p) satisfy (1), (3)-(5), and (7)-(11)}.

For short we write Cy for Cr (TU,TD, P,P,SU,SD), Cr(TU > 2) for Cr(TU >
2,TD,P,P,SU,SD), and Cy(TU = 1) for Co(TU = 1,TD, P, P, SU, SD).

In order to simplify the proofs, we introduce the points 2%, y?, z* € Cr, as shown in
Figure 2. For the sake of brevity, we also introduce two set of parameters. The first set
is U, D, and P which are equivalent to U = SU — P, D = SD — P, and P = P — P,
respectively. The second set of parameters, g; g7, g7, g7 and g{, is used to create different
combinations of affinely independent points from Figure 2, this is done (thorugh this
section) by setting different values to these parameters.

Proposition 2. Cr (TU, TD,P,P,SU, SD) 1s full-dimensional in terms of u,v and p.

Proof. From Figure 2, it can be easily shown that the 3T points z?, y?, and z® for
i € [1,T)] are affinely independent when g¢¥ = g; = 0, g/ = P, and gf = U. Note that
in case D = 0 the point y*) must be replaced by yT+1) thus keeping the 3T affinely



6

independent points. This applies for all the following proofs; but for the sake of brevity,
we assume in the following that D # 0. O

Proposition 3. The inequalities (2) describe facets of the polytope Cr (TU > 2).

Proof. We show that (2) describe facets of Cp(TU > 2) by the direct method [14]. We
do so by presenting 37— 1 affinely independent points in C'r (TU > 2) that are tight (i.e.,
that satisfy as an equality) for inequality (2). Note in Figure 2 that the point 27 (the
origin) satisfies (1)-(5) and (11) as equality. Therefore, to get 37— 1 affinely independent
points, we need 37 — 2 other linearly independent points.

The following 37 — 2 points are linearly independent and tight for the inequality in set
(2) corrisponding to period t when gF =0, g, = g/ = P and g7 = U: T — 1 points z* for
i €[1,t —1U[t+1,T)], T points y* for i € [1,T], and T—1 points 2% fori € [1,7 —1]. O

Proposition 4. The inequalities (4) and (5) describe facets of the polytope Cr (TU = 1).

Proof. As 2T (the origin) satisfies both (4) and (5) as equality, it suffices to show 3T — 2
linearly independent points that are tight for (4) and the same for (5). The following
3T —2 points are linearly independent and tight for the inequality in set (4) corrisponding
to period t when g =0, gt = g/ = P: T — 1 points 2% for i € [1,t —1]U[t+1,T], T
points y* for i € [1,T], T — 2 points z* for i € [1,t — 2] U [t,T — 1], and one point ¢(*)
where gf = D if SD < SU and gf =U if SD > SU.

The following 37T — 2 points are linearly independent and tight for the inequality in
set (5) corrisponding to period ¢ when gf =0, g; = g/ = P, and g7 = U: T — 1 points z°
fori e [1,t —1JU[t+1,T], T —1 points y* for i € [1,t — 1]U[t + 1,T], T — 1 points z* for
i € [1,T — 1], and one point ¢() where g! = D if SD < SU and ¢! = U if SD > SU. O

Proposition 5. The inequalities (1) and (3) describe facets of the polytope Cr.

Proof. As zT (the origin) satisfies both (1) and (3) as equality, it suffices to provide a
set of 3T — 2 linearly independent points that are tight for each of the above inequalities.
The following 37 — 2 points are linearly independent and tight for the inequality in set
(1) corresponding to period ¢ when g; = 0, gf = g/ = P and g7/ = U: T — 1 points x* for
i €,[2,T], T points y' for i € [1,T], and T — 1 points z* for i € [1,T — 1].

The following 37T — 2 points are linearly independent and tight for the inequality in
set (3) corresponding to period ¢ when gf =0, g, = ¢/ = P, and gf = U: T — 1 points
x® for i € [1,T], T points y' for i € [1,T], and T — 1 points z* for i € [1,T — 1]. O

Proposition 6. The inequality (11) describes a facet of the polytope Cr.

Proof. The point 27 satisfies the inequality (11) as equality. So, as above discussed,
it suffices to show 37 — 2 linearly independent solutions that are tight for (11). The
following 3T — 2 points are linearly independent and tight for the inequality in set (11)
corresponding to period t when g, = g¥ = g/ = g7 = 0: T points 2 for i € [1,T], T — 1
points y' for i € [1,t — 1] U [t + 1,T], and T — 1 points z* for i € [1,T — 1]. O

Summing up (1)-(5) and (11) describe facets of Cz. Finally, we prove that the
inequalities (1)-(11) are sufficient to describe the convex hull of the feasible solutions.
We need a preliminary lemma.
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Lemma 7. Let P = {x € R"|Ax < b} be an integral polyhedron, i.e, P = conv(P NZ"™).
Define Q = {(z,y) € R* x R™|z € PO <vy; < c¢x,i =1,...,k, yi = djz,i = k+
1,...,m}, where 1 <k <m, ¢;,d; € R, and ¢c;& >0, dja >0 fori=1,...,m and for
each © € P. Then every vertex (Z,4) of Q has the property that Z is integral.

Proof. Suppose by contradiction that there exists a vertex (&, ) of @ such that Z is not
integral. Then Z is not a vertex of P and therefore there exist z',2? € P such that
I = %a’cl + %9@2. Moreover, §; = ;T for i = 1,...,k, indeed if there exists r, 1 < r <k,
such that 0 < ¢, < ¢, Z, then (Z,7) is a convex combination of the point (Z, ) and the
point (Z,¢), where g, = ¢.&, J, = 0, and §; = §; = §; for 1 <i <m, i #r.

For j = 1,2, let ! = ¢;z7 fori=1,...,k and §j] = d;2’ for i = k+1,...,m. Then
(Z,9) = 2(2", 5") + (22, 7?), i.e., (&,7) is a convex combination of (z',7') and (22, 7?).
Contradiction. O

Theorem 8. Let Dr (TU, TD,P,P,SU, SD) be a polyhedron defined as follows:

o forTU > 2
Dy (TU >2,TD,P,P,SU,SD) =
{(u,v,p) € [0, 12771 x RY| (u,v,p) satisfy (1)-(3) and (7)-(11) };
o forTU =1
Dr (TU =1,TD,P,P,SU,SD) =
(u,v,p) € [0,1]*" 7 x RL| (u,v,p) satisfy (1), (3)-(5), and (7)-(11) } .

Then Cr(TU,TD, P, P,SU,SD) = Dy (TU,TD,P, P, SU, $D).

Proof. As for Cr, we use short notations Dy, Dy (TU > 2), and Dy (TU = 1). The
proof for TU > 2 easily follows from Lemma 7. Indeed, Dy (TU > 2) is described by the
inequalities (6)-(10), that describe an integral polyhedron in u and v as proved in [12],
together with inequalities (1)-(3) and (11) satisfying the hypothesis of Lemma 7.

For TU = 1 let us suppose that SU > SD. We follow Approach 8 in [14] (see
Section 9.2.3, Problem 2, Approach 8). We first introduce an extended formulation of
the problem, then we prove that the extended formulation is integral, and finally we prove
that the projection of the new polyhedron correspond to Dy (TU = 1). To accomplish to
this task we need to prove some preliminary claims. We define the following new binary
variables for t = 2,...,T — 1:

e z; =1 if and only if vy = 1 and w41 =1,

e 9, = 1if and only if v, =1 and w41 =0,

e w1 = 1if and only if v, = 0 and w41 = 1,

e u; =1 if and only if uy =1, vy =0, and w1 = 0.

Moreover, o = 1 if and only if ur =1 and vy = 0.
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Claim 1. The polyhedron P defined by the points (u,v,w, @, v, w, z) satisfying the
following inequalities is integral:

v <u t=2,...,T (12)
¢

> wi<l-wu te[TD+1,T] (13)

i=t—TD+1
g —up—1 = v —wy tE€2,T] (14)
Wig1 = Wy + 2 tE[2,T —1] (15)
vp=0+z te2,T—1] (16)
U =0y + W1+ + Uy L€ [2,T — 1] (17)
ur = v + Ur (18)
0<wu, <1 te|lT) (19)
vy >0 te2,T)] (20)
wy >0 te2,T] (21)
Ve >0 te[2,T—1] (22)
W >0 te3,T) (23)
>0 te(2,T) (24)

Proof of Claim 1. The proof is carried on by showing that the coefficient matrix
associated with the above linear system is totally unimodular.

We exploit this well-known property (proved by Ghouila-Houri, see [10], Chapter
III.1, Theorem 2.7): let A be a {0,1, —1}-matrix, if each subset J of columns of A can
be partitioned into J; and Js such that

Z Q5 — Z a;;| <1 (25)

VIO JjEJ2

for each row i, then A is totally unimodular. This part of the proof has been inspired
by the proof of Malkin [6] for the polyhedron defined by minimum-up and down-time
constraints.

First we assign the variables w; € J alternatively to J; and to Js in lexicographic
order. Then the variables u; € J are assigned either to Jy if wy € Jo, where k =
max{i|l <i < t,w; € J}, or to Jy if wy € Jq, or to the same set with respect to u;—; if
{i]1 <i<t,w; € J} is empty. Thus condition (25) is satisfied for constraints (13).

Variables v; € J are assigned either to Jy if uy € Jy, or to Jy if uy € Jy, or to the
opposite set with respect to u;—1 if uy ¢ J, or to the same set as wy if both w1, us ¢ J.
This ensures that condition (25) is satisfied for constraints (12) and (14).

If vy, w1 € J, then assign 9, € J to the same subset as v, x; € J to the opposite set
with respect to v, and w; € J to the same subset as w;. These assignments guarantee
that condition (25) is satisfied for constraints (15) and (16) both in the case that v; and
w41 are in the same set or in different sets. Moreover, the assignment for @; can be
chosen to satisfy condition (25) for constraints (17). If one between v; and wei1 does
not belong to J then proceed as follows: suppose w.l.o.g. that v; ¢ J , then assign w1,
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W41, and ¢ to the same set and z; to the other set, then @; can be chosen to satisfy
condition (25) for constraints (17). Similar choices can be done if some of the variables
U¢, Wet1, Tt, Up do not belong to J and the claim follows. End of Claim 1.

Then we define the polyhedron Q by adding to the linear system defining P the
following inequalities:

o< (SU—P)s, te[T 1] (26)

pF < (SD=Ple; te[2T—1] 27)

pi < (SD — Pl te€[2,T—1] (28)

? < (P Plu, te(2,T] (29)

< (SU = Pjor (30)

<(P- P)u1 (P — SD)ws (31)

where p?, p”, p”,p" and p; are non-negative variables.

Claim 2. The polyhedron Q is integral with respect to variables u, v, w, z, @, 0, 0.
End of Claim 2.

The proof of Claim 2 is a direct application of Lemma 7 to the polyhedron P of
Claim 1.

Then we define the polyhedron Q by adding to the linear system defining Q the
following inequalities

pe=pi+pi+pf o te[2,...,T—1] (32)
pr =pr +Dr (33)
where p; for t € [2...T] are non-negative variables.
Claim 3. The polyhedron @ is integral with respect to variables u, v, w, x, 4, U, W.
End of Claim 3.
Claim 3 follows from Claim 2 and by the straightforward extension of Lemma 7, where
the role of P is played by the integral polyhedron Q.
Finally we prove that
Claim 4. The projection of () onto the space of the variables u, v, p is equivalent to
Dr.
Proof of Claim 4. We start by eliminating the variables py, pf, py’, and py by simply
substituting constraints (32)-(33) with the following:
pe <(SU = P)o; + (SD — P)zy+
+ (8D = P)wi41 + (P — P)iy te2,T-1] (34)
7 <(SU — P)vr + (P — P)ar, (35)
which are obtained by using constraints (26)-(30).
Now, we replace @y from (18) in (35) to obtain:

TS(?—E)UT—(?—SU)’UT (36)
then we eliminate variables in (34) according to the following order

e 7, by using the equation (17);
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e W41 by using the equation (15);
e ; by using the equation (16).
It is not difficult to see that for ¢ € [2,T — 1] we obtain the following constraints:

P+ S(P—B)U,t — (P— SU)’Ut

— (P = SD)wiy1 + (P — SU)x (37)
) (38)
Ty >0+ Wy — Uy (39)
x <vg (40)
Ty <Wey1- (41)

Now we can apply Fourier-Motzkin elimination to variables x; by considering the
following pairs of constraints:

e by constraints (40) and (37) we obtain

pi < (P— P)uy — (P — SD)wyy1; (42)

by constraints (40) and (38) we obtain v; > 0;

by constraints (40) and (39) we obtain

Wit < Uy (43)

by constraints (41) and (37) we obtain

pe < (P — P)uy — (P — SU)vy — (SU — SD)wi1; (44)

by constraints (41) and (38) we obtain w1 > 0;
e by constraints (41) and (39) we obtain u; > v;.

By using equation (14), w41 < uy is equivalent to v;41 < ugq1, which is one of the
inequalities (12). We can simply see that the new constraints (42) and (44) coincide with
constraints (4) and (5) for the case SU > SD, respectively; and constraints (31) and
(36) coincide with constraints (1) and (3), respectively. End of Claim 4.

From Claim 4 it follows that D7 is integral with respect to the variables u and wv.
The proof for SD > SU can be performed in a symmetric way.

O

5. Numerical Results

To illustrate the computational performance of the Tight and Compact formulation
proposed in this paper, the self-UC problem for a price-taker producer is solved for
different time spans. The self-UC is also associated with the scheduling problem of a
single generation unit [2], which arises when solving UC with decomposition methods
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Table 1: Generator Data

Technical Information Cost CoefficientsT
Gen P P TU/TD SU SD po*  Steox | CNL oV oSV
MW] [MW]  [h]  [MW] [MW] MW/ [h] | [$/h] [$/MWR] 8]
1 455 150 8 252 303 150 8 1000 16.19 9000
2 455 150 8 252 303 150 8 970 17.26 10000
3 130 20 5 57 75 20 5 700 16.60 1100
4 130 20 5 57 75 20 5 680 16.50 1120
5 162 25 6 71 94 25 6 450 19.70 1800
6 80 20 3 40 50 20 3 370 22.26 340
7 85 25 3 45 55 25 3 480 27.74 520
8 55 10 1 25 33 10 1 660 25.92 60
9 55 10 1 25 33 10 1 665 27.27 60
10 55 10 1 25 33 10 1 670 27.79 60

* po is the unit’s initial production prior to the first period of the time span.
*Steg is the number of hours that the unit has been online prior to the first period of the time span.

feNL ¢tV and C®Y stand for non-load, linear-variable and startup costs, respectively.

Table 2: Energy Price (3/MWh)
t=1...12— |13.0 7.2 4.6 33 3.9 59 9.8 150 22.1 31.3 33.2 24.8
t=13...24 — | 19.5 16.3 14.3 13.7 15.0 17.6 20.2 29.3 49.5 53.4 30.0 20.2

such as Lagrangian Relaxation [3]. The goal of a price-taker producer is to maximize
his profit (which is the difference between the revenue and the total operating cost [8])
during the planning horizon:

N &
maxz Z [thgt - (Cé\ILugt + C;Vpgt + C’SUvgt + C'gSDwgt)] (45)
t=1g=1

where subindex g stands for generating units and G is the total quantity of units; m
refers to the energy prices; CEL, C;JV, CSUand CgSD are the non-load, linear-variable,
startup and shutdown costs of unit g, respectively (for this case study CQSD = 0 for all
units). The 10-unit system data is presented in Table 1 and the energy prices are shown
in Table 2. The power system data are based on information presented in [1, 7]. All tests
were carried out using CPLEX 12.5 on an Intel-i7 3.4-GHz personal computer with 8 GB
of RAM memory. The problems are solved until they hit the time limit of 10000 seconds
or until they reach optimality (more precisely to 10~ of relative optimality tolerance).
The formulation presented in this paper, labelled as T'C; is compared with the previous
Tight and Compact formulation presented in [7], labelled as TCO, and with those in
[1] and [11], labelled as Ibin and 3bin, respectively. It is important to note that the
formulation TCO uses (46) and (47) instead of (4) and (5) for units with TU = 1.

pe <(P—P)us— (P—SD) w1 Vte[2,T—1] (46)
pe<(P-P)us— (P-SU)v, Vte[2,T—1] (47)



Table 3: Computational Performance Comparison

12

Case | Optimum IntGap (%) LP time (s) MIP time (s)* Nodes

(days) (M$) TC TCO 38bin 1bin| TC TCO 8bin 1bin | TC TCO  Sbin 1bin TC TCO 8bin  1bin
64 7.259361 0 0.09 088 257|057 047 0.80 0.95 |0.57 1.92 12.01 13.79 0 0 496 487
128 | 14.517096 | 0 0.09 0.87 2.57 |1.17 1.20 2.06 2.60 |1.17 4.81 4554 (3.33E-4)| 0 0 528 603915
256 | 29.032567 | 0 0.09 0.87 257 [3.16 3.29 538 6.88 |3.16 7.75 199.18 (5.21E-4)| O 0 533 229035
512 | 58.063509 0 0.09 0.87 257|808 839 14.29 18.83|8.08 17.29 734.03 (5.35E-4) | 0 0 488 136128

* If the time limit is reached then the final optimality tolerance is shown between parentheses

apart from these constraints, TC and T'CO are identical. Note however that (4) and (5)
are needed to describe the convex hull, as proved in Section 4.

Table 3 shows the computational performance for four cases with different time spans.
All formulations achieve the same MIP optimum since all of them model the same MIP
problem. However, they present different LP optimums, the relative distance between
their MIP and LP optimums is measured with the Integrality Gap [13, 7]. Note that the
MIP optimums of T'C' were achieved by just solving the LP over (1)-(11), IntGap=0,
hence solving the problems in LP time. On the other hand, as usual, the branch-and-cut
method was needed to solve the MIP for T'C0O, 3bin and 1bin. Table 3 also shows the
MIP time and nodes explored that were required by the different formulations to reach
optimality. It is interesting to note that although T'C0O reached optimality exploring
zero nodes, T'CO needed to make use of the solver’s cutting planes strategy because the
relaxed LP solution did not achieve the integer one, IntGap#0 (the solver used 227 and
1224 cuts for the smallest and largest case, respectively). This tightening process took
more time than the time required to solve the initial LP relaxation, that is why the MIP
time for T'CO is more than twice its LP relaxation time.

Table 4 shows the dimensions for all of the formulations for four selected instances.
Note that T'C' and TCO are more compact, in terms of quantity of constraints and
nonzero elements, than 3bin and 1bin. The formulation 1bin presents a third of binary
variables in comparison with the other formulations, but 3 times more continuous vari-
ables. This is because the work in [1] reformulated the units’ operation model to avoid
the startup and shutdown binary variables, claiming that this would reduce the node
enumeration in the branch-and-bound process. Note however that this reformulation
considerably damaged the strength of 1bin, hence it presented the worst computational
performance, similar results are obtained in [11, 7]. The formulation 1bin presents more
continuous variables than the other formulations because it requires the introduction of
new continuous variables to model the startup and shutdown costs of generating units.

In conclusion, T'C presents a dramatic improvement in computation in comparison
with 8bin and 1bin due to its tightness (speedups above 90x and 8500x, respectively);
and it also presents a lower LP burden due to its compactness, see Table 4. Compared
with T'C0, the formulation T'C' is tighter; consequently, T'C' requires less time to solve
the MIP problem (speedup above 4.1x).
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Table 4: Problem Size Comparison

Case # constraints # nonzero elements # real var # binary var

(days)| TC*  3bin 1bin TC TC0O 3bin 1bin TCt  1bin TCt 1bin

64 | 65997 107459 138225 | 338994 334389 417313 469719 | 15360 46080 | 46080 15360
128 | 132045 214979 276465 | 678450 669237 835105 939735 | 30720 92160 | 92160 30720
256 | 264141 430019 552945 | 1357362 1338933 1670689 1879767 | 61440 184320 | 184320 61440
512 | 528333 860099 1105905 | 2715186 2678325 3341857 3759831 | 12288 368640 | 368640 122880

* TC is equal to TCO for these cases
TTC, TCO and 3bin are equal for these cases

6. Conclusion

This paper presented the convex hull description of the basic constraints of generating
units for unit commitment (UC) problems. These constraints are: generation limits,
startup and shutdown capabilities, and minimum up and down times. The model does
not include some crucial constraints, such as ramping, but the proposed constraints can
be used as the core of any UC formulation and they can help to tighten the final UC
model. Finally, different case studies for a self-UC were solved as LP obtaining MIP
solutions; if compared with three other formulations, the same optimal results were
obtained but significantly faster.
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Abstract This paper provides the convex hull description for the basic operation of slow- and quick-start
units in power-based unit commitment (UC) problems. The basic operating constraints that are modeled for
both types of units are: 1) generation limits and 2) minimum up and down times. Apart from this, the startup
and shutdown processes are also modeled, using 3) startup and shutdown power trajectories for slow-start
units, and 4) startup and shutdown capabilities for quick-start units. In the conventional UC problem, power
schedules are used to represent the staircase energy schedule; however, this simplification leads to infeasible
energy delivery, as stated in the literature. To overcome this drawback, this paper provides a power-based
UC formulation drawing a clear distinction between power and energy. The proposed constraints can be used
as the core of any power-based UC formulation, thus tightening the final mixed-integer programming UC
problem. We provide evidence that dramatic improvements in computational time are obtained by solving
different case studies, for self-UC and network-constrained UC problems.

Keywords Convex Hull - Unit Commitment (UC) - Mixed-Integer Programming (MIP) - Tight
Formulation - Slow-Start units - Quick-Start Units

1 Introduction

The short-term Unit Commitment (UC) problem is one of the critical tasks that is daily performed by
different actors in the electricity sector. Depending on the purpose, the UC is solved under centralized or
competitive environments, from self-scheduling to centralized auction-based market clearing, over a time
horizon ranging from one day to one week.

In general, the UC main objective is to meet demand at minimum cost while operating the system and
units within secure technical limits [11,22,4]. The UC problem can then be defined as:

min b'z+c'p

x,p
s.t. Fx <f, x is binary (1)
Hp<h (2)
Az +Bp<g (3)
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Fig. 1: Scheduling vs. Deployment

where & and p are decision variables. The binary variable x is a vector of commitment-related decisions
(e.g., on/off and startup/shutdown) of each generation unit for each time interval over the planning horizon.
The continuous variable p is a vector of each unit dispatch decision for each time interval.

The objective function is to minimize the sum of the commitment cost bz (including non-load,
startup and shutdown costs) and dispatch cost c'p over the planning horizon. Constraint (1) involves
only commitment-related variables, e.g., minimum up and down times, startup and shutdown constraints,
variable startup costs. Constraint (2) contains dispatch-related constraints, e.g., energy balance (equality
can always be written as two opposite inequalities), reserve requirements, transmission limits, ramping
constraints. Constraint (3) couples the commitment and dispatch decisions. e.g., minimum and maximum
generation capacity constraints. The reader is referred to [11,22,21,19,26,16,18,14,23| and references therein
for further details.

Conventional UC formulations, based on energy scheduling [11,22,21,19,26], do not represent the unit
operation adequately, because they fail to guarantee that the resulting energy schedules can be delivered
[10,15]. To illustrate this problem, consider the following scheduling example for one generating unit. This
example assumes that the minimum and maximum generation outputs of the unit are 100 MW and 300
MW, respectively, and that the unit can ramp up from the minimum to the maximum output in one hour,
i.e.,, 200 MW /h of ramp rate. As shown in Figure 1a, if the unit has been producing 100 MW during the first
hour then the unit can produce at its maximum output (300 MW) for the next hour. This would be a natural
energy schedule resulting from the traditional UC formulations, which are based on the energy scheduling
approach. However, the unit is just physically capable to reach its maximum output before the end of the
second hour due to its limited ramp rate, as shown in Figure 1b. Consequently, the solution obtained in
Figure la is not feasible. In fact, the unit requires an infinite ramping capability to be able to reproduce
the energy schedule presented in Figure la. More examples about this energy infeasibility problem can be
found in [10,15,14] and references therein.

Another drawback of conventional UC formulations is that generating units are assumed to start/end
their production at their minimum output. That is, their intrinsic startup and shutdown power trajectories
are ignored. As a consequence, there is a high amount of energy that is not allocated by UC but it is
inherently present in real time, thus causing a negative economic impact [17] and also demanding a larger
quantity of operating reserves to the system [14]. Although some recent works are aware of the importance
of including the startup and shutdown processes in UC problems, these power trajectories continue being
ignored because the resulting model is considered to largely increase the complexity of the UC problem
and hence its computational intensity [3,8,13]. For further details of the drawbacks of conventional UC
scheduling approaches, the reader is referred to [15,18] and references therein.

Developing more accurate models would be pointless if they cannot be solved fast enough. Under the
mixed integer programming (MIP) approach, it is important to develop tight formulations to reduce the UC
computational burden. This allows the implementation of more advanced and computationally demanding
problems. Different set of constraints have been proposed to tighten the UC problem [12,20,17,16,9,2] . The
work in [12,20] formulate the convex hull of the minimum up and down times. Cuts to tighten ramping limits
are presented in [2]. A tighter approximation for quadratic generation costs is proposed [7]. Simultaneously
tight and compact MIP formulations for thermal units operation are devised in [17,16,9].

To overcome the drawbacks of conventional UC formulations, the model proposed in this paper draws
a clear difference between power and energy, and it also takes into account the normally neglected power
trajectories that occur during the startup and shutdown processes. Thus, this model adequately represents
the operation of generating units to efficiently exploit their flexibility and to avoid infeasible energy delivery.
This paper further improves the work in [17] by including the operation of quick-start units and providing
the convex hull description for the following set of constraints: generation limits, minimum up and down
times, startup and shutdown power trajectories for slow-start units, and startup and shutdown capabilities
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for quick-start units. Although these convex hulls do not consider some crucial constraints, such as ramping,
the proposed constraints can be used as the core of any power-based UC formulation, thus tightening the
final UC model. In addition, two sets of case studies are carried out: 1) different case studies for a self-UC
problem where we only take into account the constraints proposed in this paper, hence the proposed convex
hulls allow to solve these self-UC (MIP) instances as linear programs (LP); 2) different case studies for a
network-constrained UC problem, where other common constraints are taken into account, such as demand-
balance, reserves, ramping and transmission limits. These numerical experiments show that the proposed
power-based UC formulations solve the MIP problems significantly faster when compared with two other
(energy-based) UC formulations commonly known in the literature.

The remainder of this paper is organized as follows. Section 2 introduces the main nomenclature used in
this paper. Section 3 details the operating constraints of a single slow- and quick-start unit. In Section 4, we
provide a convex hull proof for the power-based UC including the constraints mentioned above. Section 5
provides and discusses results from several case studies, where a computational performance comparison with
other two traditional UC formulations is made. Finally, some relevant conclusions are drawn in Section 6.

2 Nomenclature

Here we introduce the main notation used in this paper. Lowercase letters are used to denote variables and
indexes. Uppercase letters denote parameters.

2.1 Definitions

In this paper, we use the terminology introduced in [17] to reference the different unit operation states, see
Figure 2.

online the unit is synchronized with the system.
offline the unit is not synchronized with the system.

up the unit is producing above its minimum output. During the up state, the unit output is control-
lable.

down the unit is producing below its minimum output: when offline, starting up or shutting down.

2.2 Indexes

t Time periods, running from 1 to 7" hours.

2.3 Unit’s Technical Parameters

cw Linear variable cost [$/MWh].

CNE No-load cost [$/h].

CcSP Shutdown cost [$].

CSY Startup cost [$].

P Maximum power output [MW].

P Minimum power output [MW].

PSP Power output at the beginning of the i‘" interval of the shutdown ramp process [MW], see Figure 2.
PZ-SU Power output at the beginning of the i*" interval of the startup ramp process [MW], see Figure 2.
SD Shutdown capability [MW], see Figure 3.

SU Startup capability [MW], see Figure 3.

SDP Duration of the shutdown process [h], see Figure 2.

SUP Duration of the startup process [h], see Figure 2.

TD Minimum down time [h].

TU Minimum up time [h].
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Fig. 2: Operating states including startup and shutdown power trajectories for slow-start units

2.4 Continuous Decision Variables

et Total energy production during period ¢ [MWHh].
Pt Power output at the end of period ¢, production above the minimum output P [MW].
Dy Total power output schedule at the end of period ¢, including startup and shutdown power tra-

jectories [MW].

2.5 Binary Decision Variables

Uy Commitment status of the unit for period ¢, which is equal to 1 if the unit is up and 0 if it is
down, see Figure 2.

vt Startup status of the unit, which takes the value of 1 if the unit starts up in period ¢ and 0
otherwise, see Figure 2.

wy Shutdown status of the unit, which takes the value of 1 if the unit shuts down in period ¢ and 0

otherwise, see Figure 2.

3 Modeling the Unit’s Operation

The constraints presented here are a further extension of our previous work in [17]. Here we generalize the
formulation by considering quick-start units.

The quick-start units are defined as those that can ramp up from 0 to any value between P and SU
within one period, typically one hour, as shown in Figure 3. Similarly, they can also ramp down from any
value between SD and P to 0 within one period. On the other hand, the slow-start units are defined as
those units that require more than one period to ramp up (down) from 0 (P) to P (0), see Figure 2.

The up and down states are distinguished from the online and offline states. Figure 2 shows the different
operation states of a thermal unit, as defined in Section 2. During the up period (u; = 1), the unit has
the flexibility to follow any power trajectory being bounded between the maximum and minimum output.
On the other hand, for slow-start units, the power output follows a predefined power trajectory when the
unit is starting up or shutting down. The startup and shutdown power trajectories for quick-start units are
defined by the startup and shutdown capabilities, see Figure 3.

This section first presents the basic operating constraints that applies for both slow- and quick-start
units. However, the total unit’s production output is different for each of them. Section 3.2 and Section 3.3
show how to obtain the total production, power and energy, for slow- and quick-start generating units,
respectively.
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Fig. 3: Startup and shutdown capabilities for quick-start units

3.1 Basic Operating Constraints

The unit’s generation limits taking into account startup SU and shutdown SD capabilities, which are
SU,SD > P by definition, are set as follows, see Figure 3:

pe <(P—=P)uy— (P—SD) w1+ (SU = P) v tell, T —1]
pr <(P—P)ur
pe >0 Vit

—~ o~ —~
S Ot
S~— N

and the logical relationship between the decision variables u;, v; and w;; and the minimum uptime TU and
downtime T'D limits are ensured with

Ut — Ut—1 = V¢ — Wt YVt € [27T] (7)
t
> wi<w Ve [TU+1,T] (8)
i=t—TU+1
t
> wi<l-w, Vte[TD+1,T] (9)
i=t—TD+1
0<u, <1 Wt (10)
0<wu <1, 0<wy<1 Vte[2,T] (11)

where (7)-(9) describe the convex hull formulation of the minimum up and down time constraints proposed
in [20].

3.2 Slow-Start Units

The slow-start units are assumed to produce P at the beginning and at the end of the up state, see Figure 2.
At those points the startup and shutdown power trajectories are as shown in Figure 2. Consequently,
constraints (4)-(11) describe the operation of slow-start units during the up state when SU, SD = P.

Be aware that the minimum down time T'D is function of the minimum offline time, i.e., T'D is equal
the startup and shutdown duration processes (SUP + SDP) plus the minimum offline time of the unit. This
then avoids the possible overlapping between the startup and shutdown trajectories. That is, constraint
(9) ensures that the unit is down (u; = 0) for enough time to fit the unit’s startup and shutdown power
trajectories.

As presented in [17], the total power output including the startup and shutdown power trajectories for
slow-start units is obtained with

suP SDP+1
pr= Plutvg)+p  + Z PPV iy sum o+ Z PPPw, s vt (12)
i=1 i=2

(i) Output when being up

(iii) SU trajectory (i) SD trajectory

For a better understanding of (12), we can analyze how the power trajectory example in Figure 2 is
obtained from the three different parts in (12):
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(i) Output when the unit is up: Although the unit is up for five consecutive hours, there are six total power
values that are greater than or equal to P, from py to pg (see the squares in Figure 2). When t=4, the
term vy4q in (i) becomes vs ensuring (the first) P at the beginning of the up period, and the term wu;
adds (the remaining five) P for t =5...9. In addition, p; adds the power production above P.

(ii) Shutdown power trajectory: This process lasts for two hours, SDP =2; then, the summation term (ii)
becomes P5Pw;+PyPw;_1, which is equal to PSP for t=10 and P§P for t=11, being zero otherwise.
This provides the shutdown power trajectory (see the circles in Figure 2).

(iii) Startup power trajectory: the startup power trajectory can be obtained using a procedure similar to
that used in 2) (see the triangles in Figure 2).

Similarly to (12), the total energy production for slow-start units is given by

SDP 5sp SD SUP sy SU
Dt+Dt—1 P25+ P PP +P;
e; =P - uy + — + 2 1: %wt_iﬂ + 2 1: %vtfiJrSUDntl Vit (13)
1= 1=

3.3 Quick-Start Units
The total power for a quick-start unit is given by

Pt =P (us +vig1) +pe Vit (14)
and the total energy production is

P (2 _
e :7( Ut + Vg1 +2wt) +pt-1+pe vt (15)

It is interesting to note that even though SU,SD > P (by definition), the resulting energy from (15)
may take values below P during the startup and shutdown processes, see Figure 3.

The energy for slow- and quick-start units can also be obtained in function of the total power output
Di, € = % for all ¢. Bear in mind however that sometimes only the total power, (12) and (14), or the
total energy, (13) and (15), production is needed as a function of p, u, v, w.

Notice that (12)-(15) are defined for all ¢ and they use variables that are outside the scheduling horizon
[1,T]. Those variables are considered to be equal to zero when their subindex is ¢ <1 or t > T.

In summary, constraints (4)-(11), when SU, SD = P, together with (12) and (13) describe the techni-
cal operation of slow-start units. Constraints (4)-(11) together with (14) and (15) describe the technical
operation of quick-start units.

3.4 Total Unit Operation Cost

The objective function of any UC problem involves the total unit operation costs of each generating unit
¢y, which is defined as follows

Cy = CNLUt + CLVGt + CSU/’Ut + C’SD/wt (16)

Note that the no-load cost (CNF) considered in (16) ignores the startup and shutdown periods. This is
because the CN only multiplies the commitment during the up state u;. In order to consider the no-load
cost during the startup and shutdown periods, C5V" and CSP" are introduced in (16) and defined as:

CSY = Y 4 cNbSUP (16a)
CSP" = 8P 4 oNESDP (16b)

where SUP, SDP =1 for quick-start units, see Figure 3.
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Fig. 4: 3T Affinely independent points for g;, g7 =0, g/ = P and g7 = U, where U = SU ~P, D = SD — P

and P=P — P.

4 Convex Hull Proof

In this section we first prove that inequalities (4)-(6) are facet defining and then that inequalities (4)-
(11) define an integral polytope. Finally, we also prove that inequalities describing the operation of slow-
start units, (4)-(11) together with equalities (12)-(13), define an integral polytope. Similarly, inequalities
describing the operation of quick-start units, (4)-(11) together with equalities (14)-(15), also define an
integral polytope.

Note that the variables w; are completely determined in terms of u; and v; using (7). Therefore, in
the following we eliminate variables w; and assume that constraints (4), (9), and (11) are reformulated
accordingly.

Definition 1  Let Drp (TU, TD,P,P,SU, SD) = {(u,v,p) € Ri’_T_l\ (u,v,p) satisfy (4)-(11)}. Let

Cr (TU, TD,P,P,SU, SD) be the convex hull of the points in D (TU7 TD,P,P,SU, SD) such that u €
{0,137, v e {0,1}7 .

For short, we denote C'r (TU, TD,P,P,SU, SD) by Cr and Dy (TU, TD,P,P,SU, SD) by Dr.
To facilitate the proofs, we introduce the points 27, 3", 2* € Cr, as shown in Figure 4. We also introduce
the parameters U, D and P which are equivalent to U = SU — P, D = SD — P and P = P — P, respectively.

Proposition 1 Cr is full-dimensional in terms of u,v and p.

Proof From Figure 4, it can be easily shown that the 37 points x% 3" and z¢ for i € [1,T] are affinely
independent when g;, g7 = 0, g/ = P and g/ = U. Note that in case D = 0 the point y) must be
removed and the point y(T+1) added, thus keeping the 3T affinely independent points. This applies for all
the following proofs; but for the sake of brevity, we assume from now on that D # 0. O

Theorem 1 The inequalities in (4) describe facets of the polytope Cr.

Proof We show that (4) describe facets of C' by the direct method [25]. We do so by presenting 37 — 1
affinely independent points in Cz that are tight (satisfy as an equality) for the given inequality. Note
in Figure 4 that the point 27 (the origin) satisfies (4)-(6) as equality. Therefore, to get 37 — 1 affinely
independent points, we need only 37T — 2 other linearly independent points.
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The following 37 — 2 points are linearly independent and tight for (4) when g7 = 0, g;,g/ = P and
gi = U: T — 1 points z* for i € [1,t —1] U [t+1,T], T points y* for i € [1,T], and T — 1 points z* for
ie1,T -1 0

Theorem 2 The inequality (5) describes a facet of the polytope Cr.

Proof As mentioned before, it suffices to show 37" — 2 linearly independent points that are tight for (5). The
following 37 — 2 points are linearly independent and tight for (5) when g; = 0, g7, g/ = P and g7 = U: T
points x? for i € [1,T], T — 1 points y* for i € [1,T — 1], and T — 1 points 2% for i € [1,T — 1]. O

Theorem 3 The inequalities in (6) describe facets of the polytope Cr.

Proof The following 3T —2 points are linearly independent and tight for (6) when g;, g7, g7, g© = 0: T points
xt for i € [1,T], T — 1 points y* for i € [1,t — 1] U [t +1,T], and T — 1 points z* for i € [1,T — 1]. O

We may conclude that (4)-(6) describe facets of Cr.

Now, we prove that the inequalities (4)-(11) are sufficient to describe the convex hull of the feasible
solutions.

We need a preliminary lemma.

Lemma 1 Let P = {x € R"| Az < b} be an integral polyhedron, i.e, P = conv(PNZ"™). Define Q = {(x,y) €
R*xR"|x e PO<vy, <c¢z,i=1,... .k y;=dix,i=k+1,...,m}, where 1 <k <m, ¢;,d; € R", and
cix >0, dix >0 fori=1,...,m and for each x € P. Then every vertez (Z,3) of Q has the property that &
1s integral.

Proof Suppose by contradiction that there exists a vertex (Z,7) of @ such that & is not integral. Then Z
is not a vertex of P and therefore there exist ', z2 € P such that & = %jl + %:Z’Q. Moreover, 1; = ¢;T for
i=1,...,k, indeed if there exists r, 1 < r < k, such that 0 < g, < ¢, &, then (Z,§) is a convex combination
of the point (Z,§) and the point (Z, ), where §, = ¢,&, g =0, and §; = §; = §; for 1 <i <m, i £ r.
For j = 1,2, let gjz =zl fori=1,...,k and g{ =d;x) fori=k+1,...,m. Then (2,9) = é(isl,gjl) +
1(z%,9%), i.e., (#,7) is a convex combination of (z!, ') and (z?,5%). Contradiction. 0

Theorem 4 The polytopes Cr and Dy are equal.

Proof The thesis can be proved by showing that Dy defines an integral polytope. This easily follows by
applying Lemma 1, considering P as the integer polytope defined by inequalities (8)-(11) (see [20]), p; as
the additional variables and (4)-(6) as the new inequalities. O

Finally, we prove that inequalities describing the operation of slow- and quick-start units define integral
polytopes.

Definition 2 Let the polytope that describes the operation of slow-start units be
S (TU,TD,P,P,SUP,SDP, P3Y, PSP) = {(u,v,p,p,e) € RY 7| (u,v,p) satisfy inequalities (4)-(13) for
SU,SD = P}, for short denoted as St. Let the polytope that describes the operation of quick-start units be
Q7 (TU,TD,P,P,SU,SD,) = {(u,v,p,p,e) € RS '| (u,v,p) satisty inequalities (4)-(11) and (14)-(15)},
for short denoted as Q.

Theorem 5 The polytopes St and Q define integer polytopes on variables u,v.

Proof This easily follows by applying Lemma 1. For the polytope describing the operation of slow-start
units St, P is the integer polytope Dt (see Theorem 4), py, e; are the additional variables, and (12)-(13)
the new equalities. Similarly, for the polytope describing the operation of quick-start units Q,, P is the
integer polytope D, Dy, e; are the additional variables, and (14)-(15) the new equalities. a

Concluding, the constraints describing the technical operation of both slow- and quick-start units are
convex hulls. These constraints are (4)-(11), when SU, SD = P, together with (12) and (13) for slow-start
units; and (4)-(11) together with (14) and (15) for quick-start units.

In short, the entire formulation (4)-(15) defines an integral polytope.
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Table 1: Generator Data for Quick-start Units

Technical Information Cost Coefficients’

Gen P P TU&TD SU SD po* Step®|CNL LV CcSU ¢sD

[MW] [MW]  [b] [MW] [MW] [MW] [b] |[$/h] [8/MWh] [$] [§]
1 455 150 8 252 303 150 8 1000 16.19 9000 O
2 455 150 8 252 303 150 8 970 17.26 10000 O
3 130 20 5 57 75 20 5 700 16.60 1100 0
4 130 20 5 57 75 20 5 680 16.50 1120 0
5 162 25 6 71 94 25 6 450 19.70 1800 O
6 80 20 3 40 50 20 3 370 22.26 340 0
7 85 25 3 45 55 25 3 480 27.74 520 0
8 55 10 1 25 33 10 1 660 25.92 60 0
9 55 10 1 25 33 10 1 665 27.74 60 0
10 55 10 1 25 33 10 1 670 27.79 60 0

* po is the unit’s initial production prior to the first period of the time span.
¢ Steg: hours that the unit has been online prior to the first period of the time span.

5 Numerical Results

To illustrate the computational performance of the formulation proposed in this paper, two sets of case
studies are carried out: one for a self-UC problem and another for a network-constrained UC problem. This
section compares the computational performance of the proposed power-based formulation with two energy-
based formulations, [1] and [4], which have been recognized as computationally efficient in the literature [18,
14,23].

The following three formulations are then implemented:

— Pw: This is the complete formulation proposed in this paper. For the network-constrained UC, we
include other common constraints such as demand-balance, reserves, ramping and transmission limits.
The complete network-constrained power-based UC is presented in Appendix A.

— 1bin: This formulation is presented in [1] and requires a single set of binary variables (per unit and per
period), i.e., the startup and shutdown decisions are expressed as a function of the commitment decision
variables.

— 3bin: The convex hull of the minimum up/down time constraints proposed in [20] (see (8) and (9)) are
implemented with the three-binary equivalent formulation of 1bin. This formulation is presented in [4].

Notice that different set of constraints are used for the self-UC and for the network-constrained UC problems.
For the self-UC problems, 1bin and 3bin are modeled only considering 1) generation limits, 2) minimum up
and down times, and 4) startup and shutdown capabilities; the same set of constraints presented in Section 3.
For the network-constrained UC problems, 1bin and 3bin are modeled taking into account the full set of
constraints presented in [1] and its 3-bin equivalent [4], respectively; in addition, these formulations are
further extended by introducing downwards reserve (which is modeled in the same fashion as the upwards
reserve, see [1,7,14]), transmission limits (see (22) in Appendix A), and wind generation (which is taken
into account in the demand-balance (19) and transmission-limit constraints (22))

It is important to highlight that the energy-based UC formulations 1bin and 3bin represent the same
mixed-integer optimization problem. The difference between them is how the constraints are formulated.
In other words, for a given case study, 1bin and 3bin obtain the same optimal results, e.g., commitments,
generating outputs and operation costs. On the other hand, the power-based formulation obtains different
optimal results, since the constraints are based on power-production variables rather than energy-output
variables. The reader is referred to [18,14] for further and detailed discussions about the differences between
the optimal power-based and energy-based scheduling.

All tests were carried out using CPLEX 12.5 on an Intel-i7 3.4-GHz personal computer with 8 GB of
RAM memory. The problems are solved until they hit the time limit of 10000 seconds or until they reach
optimality (more precisely to 10~° of relative optimality gap).

5.1 Self-UC

Here, a self-UC problem for a price-taker producer is solved for different time spans. The goal is then to
optimally schedule the generating units to maximize profits (difference between the revenue and the total
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Table 2: Energy Price (§/MWh)

t=1...12— |13.0 72 46 33 39 59 98 150 22.1 313 33.2 24.8
t=13...24— 195 16.3 14.3 13.7 150 17.6 20.2 29.3 49.5 534 30.0 20.2

Table 3: Generator Data For Slow-start Units

Technical Information

Gen P P TU&TD SU SD SUP SDP  pg Steg

[MW] [MW] [0 [MW] [MW] b [n] [MW] [h]
1 455 150 8 150 150 3 2 150 8
2 455 150 8 150 150 3 2 150 8
3 130 20 5 20 20 2 2 20 5
4 130 20 5 20 20 2 2 20 5
5 162 25 6 25 25 2 2 25 6
6 80 20 3 20 20 1 1 20 3
7 85 25 3 25 25 1 1 25 3

Table 4: Computational Performance of The UC Formulations for Different Time Spans (in days)

IntGap (%) RootDGap (%) LP time (s) MIP time (s)* B&B Nodes
days | Pu® 3bin 1bin | Pu® 3bin 1bin | PwQT Pw! 38bin 1bin | 3bin  1bin | Pu® 3bin 1bin
64 0 0.88 257| 0 0.027 0.063| 0.42 0.47 0.80 0.95 | 12.01 13.79 0 496 487
128 | 0 0.87 2.57| 0 0.026 0.050| 1.03 1.22 2.06 2.60 | 45.54 (0.033)| 0 528 603915
256 | 0 0.87 2.57| 0 0.026 0.058| 2.62 3.15 5.38 6.88 [199.18 (0.052)| 0 533 229035
512 | 0 0.87 2.57| 0 0.026 0.056| 6.96 8.55 14.29 18.83|734.03 (0.054)| 0 488 136128
* (-) shows the final optimality gap in % if the time limit is reached

o Pw@ is equal to Pw for these cases
1 For these formulations, the LP and MIP times are equal

operating cost [5,17]) during the planning horizon:

N G

max Z Z [Tregr — gt (Ugt, Vgi, Wyt €qt)] (17)

t=1 g=1

where subindex g stands for generating units and G is the total quantity of units; 7; refers to the energy
prices, which for these case studies are shown in Table 2; and cy; is the total operating cost per unit g at
period ¢, which is defined in (16) for the proposed power-based UC formulation. The self-UC problem also
arises when solving UC with decomposition methods such as Lagrangian Relaxation [6].

Two different 10-unit system data are considered, one containing only quick-start units and another
containing both quick- and slow-start units. The 10-unit system data for quick-start units are presented in
Table 1. The power system data are based on information presented in [1,16]. For this system of 10 quick-
start units, we also include a power-based formulation that only models quick-start units (see Section 3),
labeled as Pw@Q.

Another 10-unit system data including slow-start units is created in order to observe the computational
performance of the formulation for slow-start units. We create this new case study by replacing the first
seven quick-start units from Table 1 by slow-start units. The data for these seven slow-start units is provided
in Table 3. For these slow-start units, the power outputs for the startup (shutdown) power trajectories are
obtained as an hourly linear change from 0 (P) to P (0) for a duration of SUP (SDP ) hours. Be aware
that 1bin and Sbin are modeled only for quick-start units because: 1) those traditional UC formulations
ignore the units’ startup and shutdown power trajectories and including these trajectories will considerably
increase the models’ computing complexity [17]; and 2) the main purpose of these case studies is to compare
the computational performance of the proposed formulations with the traditional UC formulations (which
ignore the startup and shutdown trajectories).

In short, two different case studies are carried out for the self-UC problem, the first case study models
10 quick-start units (see Table 1) for formulations 8bin, 1bin and Pw(@. The second case study models also
10 units, seven slow-start (see Table 3) and three quick-start units (units 8 to 10 in Table 1) and this case
study is solved using the proposed power-based formulation for both slow- and quick-start units, which is
labeled as Pw.

Table 4 shows the computational performance of the self-UC problem (17) subject to the different UC
formulations for different time spans (up to 512 days to consider large case studies). The tightness of each
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Table 5: Problem Size Comparison of The UC Formulations for Different Time Spans (in days)

# constraints # nonzero elements # real var # binary var
days| Pw* 3bin 1bin Pw@ Pw 3bin 1bin Pw* 3bin 1bin Pw* 3bin 1bin
64 | 76749 107459 138225 | 432673 440339 417313 469719 | 30720 15360 46080 | 46080 46080 15360
128 | 153549 214979 276465 | 865825 881171 835105 939735 | 61440 30720 92160 | 92160 92160 30720
256 | 307149 430019 552945 | 1732129 1762835 1670689 1879767 | 122880 61440 184320|184320 184320 61440
512 | 614349 860099 1105905 | 3464737 3526163 3341857 3759831 (245760 122880 368640 | 368640 368640 122880

* Pw@ is equal to Pw for these cases

formulation is measured with the Integrality Gap (IntGap), and the duality gap in the root node (Root-
DGap). The IntGap is defined as the relative distance between the MIP and LP optimums [24,16], where
the MIP optimum corresponds to the best integer solution that could be found, and the LP optimum cor-
responds to the LP relaxation of the MIP formulation. The RootDGap is obtained as the relative difference
between the upper and lower bounds before the branching process (after the solver applies initial cuts and
heuristics at the root node). Beware that the IntGap of two formulations which are not modeling exactly
the same problem should not be directly compared. Therefore, IntGap together with RootDGap provide a
better indication of the strength of each formulation.

Note that the MIP optimums of Pw() and Pw were achieved by just solving the LP problem, IntGap=0
(thus RootD=0), hence solving the MIP problems in LP time. On the other hand, as usual, the branch-
and-cut method was needed to solve the MIP for $bin and 1bin. Table 4 also shows the MIP time and the
branch-and-bound nodes (B&B nodes) that were explored for the different formulations.

Table 5 shows the dimensions for all formulations for the different time spans. Note that Pw(@ and Pw
are more compact, in terms of quantity of constraints, than 3bin and I1bin. The formulations Pw@ and
Pw present the same quantity of binary variables of 3bin, but twice continuous variables. This is because
Pw@ and Pw model power and energy as two different variables. The formulation 1bin presents a third of
binary variables in comparison with the other formulations, but it is the formulation presenting the largest
quantity of continuous variables, constraints and nonzero elements in the constraint matrix. This is the
result of reformulating the MIP model to avoid the startup and shutdown binary variables. The work in [1]
claims that this would reduce the node enumeration in the branch-and-bound process. Note however that
this reformulation is the least tight, see IntGap and RootDGap in Table 4, and it is also the largest, hence
presenting the worst computational performance, similar results are obtained in [16].

5.2 Network-Constrained UC

Here, the modified IEEE 118-bus test system is used for different time spans, from 24 to 60 hours. All system
data can be found in [14]. The IEEE-118 bus system has 118 buses; 186 transmission lines; 54 thermal units
(both quick- and slow-start units); 91 loads, with average and maximum levels of 3991 MW and 5592 MW,
respectively; and three wind units, with aggregated average and maximum production of 867 MW and 1333
MW, respectively, for the nominal wind case. Finally, the upwards and downwards reserve requirement are
set as the 5% of the total nominal wind production for each hour. Bear in mind that the network-constrained
UC problem is considerably more complex than the self-UC problem described in Section 5.1, due to the
new complicating constraints that are now included (into all the formulations), such as demand-balance,
reserves, ramping and transmission limits (see Appendix A).

Table 6 shows the computational performance of the network-constrained UC problem for all formulations
and different time spans (up to 60 hours). On the one hand, the IntGap of Pw is always lower than that
of 1bin but higher than that of 3bin. However, as mentioned above, the IntGap of Pw and 3Bin (or 1bin)
cannot be compared directly because they do not represent the same problem (8bin and 1bin which are
equivalent, thus providing the same optimal results). Hence, based on the IntGap, 8bin seems the tightest
formulation. On the other hand, based on the RootDGap, Pw seems the tightest, up to 18x and 35x tighter
than 3bin a 1bin, respectively. Notice that Pw was the only formulation that solved all the cases within the
time limit (10000 seconds), 3bin could only solve the smallest case and 1bin none of them. For the cases
where 3bin and 1bin could not be solved (time spans equal and above 36 h), Pw could achieve a lower initial
optimality gap (RootDGap) than the final optimality gap achieved by 8bin and 1bin (in 10000 seconds).
Furthermore, Pw could achieve this initial optimality gap in few seconds: 3.82, 10.14, 16.80, 27.87 seconds
for the cases with time spans of 24, 36, 48 and 60 hours, respectively. These times are similar to (and even
lower than) the times required by 1bin and 3bin to solve their LP relaxation. We can then conclude that
Puw is the tightest formulation due to its superiority to solve the MIP problems.
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Table 6: IEEE 118-bus System Results: Computational Performance of The UC Formulations for Different
Time Spans (in hours)

IntGap (%) RootDGap (%) LP time (s) MIP time (s)* B&B Nodes

hours| Pw 38bin 1bin| Pw 8bin 1bin | Pw 38bin 1bin | Puw 3bin 1bin | Pw  3bin 1bin
24 10.89 1.13 1.75[0.089 0.375 1.052|0.44 2.48 2.9 | 27.61 585.22 (0.094) [1581 93285 889610
36 [1.46 0.98 1.87(0.031 0.393 1.050|1.12 10.28 13.56| 34.54 (0.103) (0.179)|1189 534480 137325
48 11.06 0.7 1.37(0.027 0.504 0.943| 1.7 17.87 19.19| 69.58 (0.095) (0.269)|1673 260545 40115
60 [1.37 0.71 1.54{0.034 0.484 0.828|3.53 37.89 40.86|267.23 (0.148) (0.326) | 1982 146818 26718

* (+) shows the final optimality gap in % if the time limit is reached

PR

Table 7: IEEE 118-bus System Results: Problem Size Comparison of The UC Formulations for Different
Time Spans (in hours)

# constraints # nonzero elements # real var # binary var

hours | Pw* 3bin 1bin | Pw 3bin 1bin | Pw® 38bin  1bin | Pw* 3bin 1bin
64 | 18093 37803 38141315424 473791 472969 | 13518 9720 11016 | 3888 3888 1296
128 27489 56919 57257 (476404 734431 732457 |20322 14580 16524 | 5832 5832 1944
256 | 36885 76035 76373 (637384 995071 991945 |27126 19440 22032 |7776 7776 2592
512 |46281 95151 95489 |798364 1255711 1251433|33930 24300 27540|9720 9720 3240

* PwQ@ is equal to Pw for these cases

Table 5 shows the problem size for all formulations for the different time spans. Similarly to the self-UC
case study (Section 5.1), Pw is more compact than the others, in terms of quantity of constraints and
nonzeros, but Pw has more continuous variables. Also, although 1bin has a third of binary variables in
comparison with the others, it has the largest quantity of constraints and it is the least tight (see IntGap
and RootDGap in Table 4); consequently, presenting the worst computational performance, as also discussed
in Section 5.1.

In conclusion, from both self-UC and network-constrained UC case studies, the proposed formulation
presented a dramatic improvement in computation in comparison with 3bin and 1bin due to its tightness
(speedups above 85x and 8200x, respectively); and it also presents a lower LP burden due to its compactness
(see Table 5 and Table 7).

6 Conclusion

This paper presented the convex hull description of the basic constraints of slow- and quick-start generating
units for power-based unit commitment (UC) problems. These constraints are: generation limits, and min-
imum up and down times, startup and shutdown power trajectories for slow-start units, and startup and
shutdown capabilities for quick-start units. Although the model does not include some crucial constraints,
such as ramping, it can be used as the core of any UC formulation and thus helping to tighten the final UC
model. Finally, two different sets of case studies were carried out, for a self-UC and for a network-constrained
UC, where the proposed formulation was simultaneously tighter and more compact when compared with
two other UC formulations commonly known in the literature; consequently, solving both UC problems
significantly faster.
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A Network-Constrained Power-Based UC Formulation

Here, we present the network-constrained power-based UC formulation, of which core is based on the constraints presented in
Section 3. Although some nomenclature and constraints were introduced before, for the sake of clarity and completeness, this
section provides the complete nomenclature and set of constrains.
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A.1 Nomenclature
A.1.1 Indexes and Sets
ge€g Generating units, running from 1 to G.
G Set of quick-start generating units in G.
Ggs Set of slow-start generating units in G.
beB Buses, running from 1 to B.
lel Transmission lines, running from 1 to L.
teT Hourly periods, running from 1 to 7" hours.
A.1.2 System Parameters
Dy, Power demand on bus b at the end of hour ¢t [MW].
D, System requirements for downward reserve for hour ¢ [MW].
D:r System requirements for upward reserve for hour ¢ [MW].
F, Power flow limit on transmission line ! [MW].
Iy Shift factor for line [ associated with bus b [p.u.].
Fl(g; Shift factor for line [ associated with unit g [p.u.].
P Nominal forecasted wind power at end of hour ¢t [MW].
A.1.8 Unit’s Parameters
v Linear variable production cost [$/MWHh].
CgIL No-load cost [$/h].
C'gSD Shutdown cost [$].
c3u Startup cost [$].
Py Maximum power output [MW].
P Minimum power output [MW].
PgSZ.D Power output at the beginning of the it interval of the shutdown ramp process [MW].
PgSiU Power output at the beginning of the i*" interval of the startup ramp process [MW].
RDy Ramp-down capability [MW /h].
RUy Ramp-up capability [MW /h].
SDgy Shutdown capability [MW].
SU, Startup capability [MW].
sDp Duration of the shutdown process [h].
SU;j Duration of the startup process [h].
TDy Minimum down time [h].
TUy Minimum up time [h].
A.1.4 Decision Variables
pg Wind power output at the end of hour ¢t [MW].
egt Total Energy output during hour ¢ [MWh].
Pyt Power output above minimum output at the end of hour ¢ [MW].
Dgt Total power output at the end of hour ¢, including startup and shutdown power trajectories [MW].
Tt Downwards capacity reserve [MW].
r;rt Upwards capacity reserve [MW].
Ugt Binary variable which is equal to 1 if the unit is producing above minimum output and 0 otherwise.
Vgt Binary variable which takes the value of 1 if the unit starts up and 0 otherwise.
Wyt Binary variable which takes the value of 1 if the unit shuts down and 0 otherwise.
A.2 Objective Function
The UC seeks to minimize all production costs (Section 1):
min Z Z [C;Vegt + C;\ILugt + CSUlvgt + CgSD/wgt] (18)
geEGLET
where CSU” and €SP’ are defined as (see Section 3.4):
SU’ _ ~SU NL ¢77/D
Cy~ =Cy" +Cy=SU; Vg (18a)
SD’ _ ~SD NL ¢ HD
Cg” =C7 +C,"SD, Vg (18b)

The proposed formulation also takes into account variable startup costs, which depend on how long the unit have been
offline. The reader is referred to [17] for further details.
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A.3 System-wide Constraints

Power demand balance and reserves requirements are guaranteed as follows:

S b= (Do -nl) Wt (19)

g€eg beB

dorhi =Dt (20)
ge€g

v =Dy vt (21)
geg

where (19) is a power balance at the end of hour ¢. Be aware that the energy balance for the whole hour is automatically
achieved by satisfying the power demand at the beginning and end of each hour, and by considering a piecewise-linear power
profile for demand and generation [18,14].

Power-flow transmission limits are ensured with [21]:

~F <> TShae+ Y T (pf — Dy ) <Fu WLt (22)
9€g beB

A .4 Individual Unit Constraints

The commitment, startup/shutdown logic and the minimum up/down times are guaranteed with:

Ugt — Ug t—1 = Vgt — Wgt VG, t (23)
t
> vgi Suge Vgt € [TU,,T) (24)
i=t—TUg+1
t
wg; <1 —wugt Vg,t € [TDy,T] (25)
i=t—TDg+1

The Power production and reserves must be within the power capacity limits:
gt + 7 < (Pg P ) gt — (Py — SDg) wy 41 + (SUg ,£g> vgus1 Vgt (26)
pot — 73 >0 Vgt (27)

Ramping capability limits are ensured with:

(Pt +75) = Pot—1 < RU, Vot (28)

- (pgt — T;t> +pg,t—1 < RDg4 Vg,t (29)

notice that by modeling the generation output py: above P, , the proposed formulation avoids introducing binary variables
into the ramping constraints (28) and (29). In other words, When the generation output variable is defined between 0 and P,
then the ramping constraints should consider the case when a generator’s output level should not be limited by the ramp rate
when it is starting up or shutting down; such complicating situations are usually tackled by introducing big-M parameters
together with binary variables into the ramping constraints, e.g., [1,4].

The total power and energy production for thermal units are obtained as follows:

ﬁgt = Eg (Ugt + ’Ug,tJrl) +pgt Vg € ngt (30)
suP SDP+1

ﬁgt = Bg (Ugt + Ug,t+1) +pt + Z P_(]SiUUg,t—i-{—SU!]ID-'—Q + Z Pgtig,t7i+2 Vg € QS»t (31)
i=1 =2

ﬁg,t—l + ]/)\gt

Vg, t 32
2 g (32)

egt =
Wind production limits are represented by:

ply < PYW Vbt (33)
Finally, non-negative constraints for all decision variables:

Pgt, T gta thO v97 (34)
py >0 Vbt (35)
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Power-Capacity and Ramp-Capability Reserves for Windyhaton in Power-Based UC

German Morales-Espafiember, IEEE Ross Baldick Fellow, IEEE,Javier Garcia-Gonzalekember, IEEE,
and Andres Ramos

Abstract—This paper proposes a power-based network- wuy
constrained unit commitment (UC) model as an alternative to
the traditional deterministic UCs to deal with wind generation
uncertainty. The formulation draws a clear distinction between gt
power-capacity and ramp-capability reserves to deal with ind
production uncertainty. These power and ramp requirements gt
can be obtained from wind forecast information. The model

Binary variable which is equal to 1 if the unit is
producing above?, and O otherwise.

Binary variable which takes the value of 1 if the unit
starts up and 0 otherwise.

Binary variable which takes the value of 1 if the unit
shuts down and O otherwise.

is formulated as a power-based UC, which schedules power-
trajectories instead of the traditional energy-blocks andtakes into
account the inherent startup and shutdown power trajectories of
thermal units. These characteristics allow a correct reprgentation Pgt
of unit's ramp schedule which define their ramp availability
for reserves. The proposed formulation significantly decrases Pyt
operation costs if compared to traditional deterministic and
stochastic UC formulations while simultaneously loweringthe
computational burden. The operation cost comparison is mae

D. Second-stage Variables
Power output above minimum output at the end of hour

t [MW].

Total power output at the end of hour including
startup and shutdown trajectories [MW].

Tyt Reserve deployment to provide the upper-wind dispatch

through 5-min economic dispatch simulation under hundredsof Wer, [MW]. . . .
out-of-sample wind generation scenarios. r,  Reserve deploymentto provide the lower-wind dispatch
wy, [MW].

Index Terms—Mixed-integer programming, operating reserves,

power-capacity reserves, ramp-capability reserves, unicommit- wy  Wind dispatch for the nominal wind casé,, [MW].

ment. Wy, Wind dispatch for the upper bound wifdl,, [MW].
wy,  Wind dispatch for the lower bound winid’,, [MW].
NOMENCLATURE E. Functions
A. Indexes and Sets ¢, (-) Fixed production cost [$].
g € G Generating units, running from 1 G. cg"t (+) Variable production cost [$].

b € B Buses, running from 1 ta@3.
[ € £ Transmission lines, running from 1 tb. |
t € T Hourly periods, running from 1 t@ hours.

. INTRODUCTION

Nrecent years, high penetration of variable generating

sources, such as wind power, has challenged independent
system operators (ISO) in keeping a reliable power system
operation. The deviation between expected and real wind
Shift factor for linel associated with unig [p.u.]. production mu_st be absorbed _by the power system resources
T, Flow limit on transmission liné [MW]. _(reservgs), which must be a_lvanat_)le gpd ready to be deployed
- in real time. To guarantee this availability, the systenoueses

P, Maximum power output [MW]. ) : ) :
P Minimum power output [MW]. must be committed in advance, usually day-ahead, by solving

B. Parameters

Dy  Power demand on busat the end of hout [MW].
Ty,  Shift factor for linel associated with buég [p.u.].

R-Cbg Ramp-down capability [MW/h]. the so-called unit commitment (UC) problem.

RU, Ramp-up capability [MW/h].

SD, Startup ramping capability [MW/h]. A. Literature Review

SU,  Shutdown ramping capability [MW/h]. 1) Dealing with Uncertainty in UC: Stochastic and ro-

Wi Nominal forecasted wind power at end of haMW].  pust optimization have gained substantial popularity f@ U

Wy Upper bound of the forecasted wind power at the engptimization under parameter uncertainty. In the stodbast
of hourt [MW]. optimization approach, the stochasticity can be represent

W,, Lower bound of the forecasted wind power at the enfirough an explicit description of scenarios and their asso
of hourt [MW]. ciated probability 1], [2]. This approach presents however

Wy~ Ramp-down forecasted wind requirement for the wholeome practical limitations: 1) it may be difficult to obtain a
N hourt [MW/h]. _ _ accurate probability distribution of the uncertainty; a2da
W,,~ Ramp-up forecasted wind requirement for the wholgrge number of scenario samples is required to obtain tobus

hourt [MW/h]. solutions, which results in a computationally intensivelpem

(often intractable).

The robust optimization approach partly overcomes these
disadvantages 1) by requiring moderate information aboait t
underlying uncertainty, such as the mean and the range of the
uncertain data; and 2) by immunizing the solution agairist al
realizations of the data within the uncertainty range. Hmve

C. First-stage Variables

Down power-capacity reserve scheduled [MW].
@ Up power-capacity reserve scheduled [MW].

7"%; Down ramp-capability reserve scheduled [MW/h].
rg,f Up ramp-capability reserve scheduled [MW/h].

rgt
7"+



it may be too conservative, since the objective functiorois t
minimize the worst-case cost scenario, which may never be
realized in practice. To deal with overconservatism, 1) @pa
meter commonly called budget-of-uncertainty is introdlize
the optimization problem to control the conservatism of the
robust solution 3], [4]; and 2) more recently4] proposes an
unified stochastic and robust UC model that takes advantage o
both stochastic and robust optimization approaches, wihere
objective is to achieve a low expected total cost while eingur
the system robustness.

Although the computational burden of adaptive robust UC
does not depend on the number of scenarios, it requiresgolvi
a mixed integer programming (MIP) problem together with

A
P~ Single scenario

(working paper)

A
P~ Single scenario

(a) Stochastic (low ramp)

P R Power Capacity

Tty
»

(b) Stochastic (high ramp)

4 g Power Capacity
<Jl Ramp Capability
— T~
Ve ‘ -y - _

= \\\! —;

-

Tty
»

(c) Traditional
istic

Determin-

(d) Proposed Deterministic

a bilinear program to obtain the worst-case scenario. This
problem is considerably more complex to solve than a pure
MIP, requires ad-hoc solving strategie3],[[4], and it can

also considerably increase the computational burden of : o )
A stochastic UC implicitly captures both reserve require-

problems. .
In short, although stochastic and robust UCs are powé?—entS through scenarios, e.9., see Figsand1b. However, to

ful tools to deal with uncertainty, they are computatioylallCorreCtIy r_epre_sent these reserve requweme_nts, a 'a"g‘“'.“
of scenarios is needed, resulting in a high computational

intensive. This is the reason why traditional deterministi on th her hand. th ditional d inistic Uas
formulations remain valid and widely used by ISOs worldwig©St: On the other hand, the traditional deterministic ¢

Therefore, it is needed to develop improved determinisr?c,nIy ensureé a given %c');/fver—capacny. reserve, see 1—'dg.butd |
formulations that better exploit the flexibility of the powe ".Ca”’,“" guarantee di er.ent'ram.pmg requirements to dea
system and better face wind uncertainty with either of the scenarios in Figda and 1b. Although

2) Power-Capacity and Ramp-Capability Reservés:or- deterministic UCs remains being the ISOs’ dominant practic

der to solve the day-ahead UC it is necessary to take inft yvfadays due o the low compu_t_ational bur(jen, it d(_)(_as not
account that wind generation is subject to uncertainty. A |C|gntly explplt the system fleX|b|I|ty to Qeal with th_eexpﬁc
the wind power forecasting error can be significant 24 hourrgquwements imposed by wind generation uncertainty.
in advance, the range of possible values of wind power for3) Power-based UCConventional day-ahead UC formula-
each hour of the following day can be very broad. As #ons fail to deal with ramp capabilities appropriatelyefii-
consequence, 1SOs need to schedule some power-capa@iyit ramp management arises from applying ramp-consdrain
reserve to guarantee that committed system resources avillt® energy levels or (hourly) averaged generation levels: co
able to cope with any value of wind generation that can Isg¢quently, energy schedules may not be feasifjlelfi addi-
realised within that range. tion, traditional UC models assume that units start/endr the
When getting closer to the real time, for instance one hoRfoduction at their minimum output. That is, the intrinsic
in advance, the range of possible values for the next hoursigrtup and shutdown power trajectories of units are ighore
smaller. However, even within such short time interval, dvinAS a consequence, there may be a high amount of energy that
generation can increase or decrease its value at a rate thaot allocated by UC but it is inherently present in realejm
will require that conventional generators adapt their autpthus affecting the total load balance and causing a negative
to follow that ramp to keep the demand-supp|y ba|anc@§0n0mic impactE{]. For further details of the drawbacks of
Therefore, apart from the day-ahead power-capacity resergonventional UC scheduling approaches, the reader isreefer
it will be necessary to ensure that for any hour, the comuhittéo [9], [10] and references therein.
system resources will be able to cope with the expectedTo overcome these drawback4,0] proposes the power-
maximum ramp of variation of the wind generation. Thus, laased UC (or ramping scheduling) approach. This approach
ramp-capability reserve is also needed. uses piece-wise linear power trajectories for both gemerat
To illustrate the need of a clear differentiation betweennits and demand instead of the commonly established stair-
power-capacity and ramp-capability reserves, consider tbase profile for energy blocks. The use of an instantaneous
following example. Figs.la and 1b show two different set power profile allows the model to efficiently schedule ressrv
of wind scenarios which present the same power-capaciyd ramping resources. In comparison with conventional UC
uncertainty ranges, but completely different ramp undetta models, the power-based UC approach guarantees that, first,
ranges. Dealing with the scenarios in Figh requires higher energy schedules can be delivered and, second, that opgrati
ramp-capability, although both set of scenarios demand treserves can be deployed respecting the ramping and capacit
same power-capacity requirements. In fact, some power siigiits of generating units. In addition, the model takesoint
tems have experienced short-term scarcity events causedabgount the normally neglected power trajectories thatiiocc
resources with sufficient power capacity but insufficiemhpa during the startup and shutdown processes, thus optimally
capability B]. In response, ISOs are developing market-bassdheduling them to provide energy and ramp, which help to
ramping products, thus making a clear difference betwesatisfy the power demand.

Fig. 1: Different approaches to deal with wind uncertainty

L?gwer-capacity and ramp-capability requiremesis [6].



G. MORALES-ESPANAet al: POWER-CAPACITY AND RAMP-CAPABILITY RESERVES FOR WIND INEGRATION IN POWER-BASED UC 3

B. Power-Capacity and Ramp-Capability Reserves in Power-  guarantees that the system has enough flexibility to
Based UC: An Overview adapt to any wind uncertain realization. The level of

This paper proposes a power-based network-constrained UC conservatism of the solution is controlled by the reserve

model as an alternative to the traditional deterministicsUuCc ~ Parameters and wind curtailment flexibility. That is, once
to deal with wind generation uncertainty. The proposed UC  the reserve requirements are fixed, the proposed UC

gives flexibility to the power system to face wind uncertgint reshape these requirements by considering curtailment.
This flexibility is provided by drawing a clear distinction 3) We develop a practical compact mixed-integer program-
between power-capacity and ramp-capability reserve requi ming (MIP) formulation to deal with wind uncertainty.
ments (Fig.1d), and by optimally dispatching wind generating The complete formulanon remains compact since it only
units. Allowing a different value for ramp-capability rese needs two reserve requirements, unlike the stochastic
requirements results in a more realistic setting, as distlis approach where problem size depends on the number

above. Wind dispatch flexibility is modelled by considering _ ©f considered scenarios.
curtailment in the UC formulation. Curtailment may appear 4) The proposed deterministic UC can be used by ISOs to
due to either economic reasons or technical reasons, e.g., ©€nsure that enough power-capacity and ramp-capability
insufficient network capacity. This flexibility helps to neck resources are available to deal with wind uncertainty in
the reserve requirements since part of the uncertainty can eal-time operation. ISOs can also adjust the level of
be faced by curtailment, as practiced in ERCOT and MISO. ~ conservatism of the solution by adjusting the reserve
Introducing other renewable energy sources to the forriamat requirements, based on their preferences and on their
is straightforward if they can be curtailed. available information of wind uncertainty.

The model is formulated as a power-based UC, which schélie remainder of this paper is organized as follows. Sedtion
ules power-trajectories instead of the traditional endalpeks, details the mathematical formulation of the different ajieg
and it takes into account the inherent startup and shutdov@serves and their links with the ramp schedules. Sedtlon
power trajectories of thermal units. These charactesistiow presents some numerical examples as well as a comparison
a correct representation of unit's ramp schedile[[8] which  with the deterministic and stochastic UC approaches. Final
define their ramp availability for reserved. concluding remarks are made in Sectivh

The formulation is represented as a mixed integer program-
ming (MIP) problem, which has become the leading approach I
in the electricity sector due to significant improvements on
MIP solvers. The core of the proposed MIP formulation istouil This section presents the proposed mathematical formu-
upon the convex-hull and the tight-and-compact formutetio lation of the power-based UC. This section first discusses
presented inJ1] and [8], respectively, thus taking advantagéhe relationship between the wind uncertainty range and the
of their mathematical properties. These formulationsfogze POWer system reserve requirements. The next part is detmted
the convergence speed by reducing the search space (8ghtn@odelling the reserve constraints for generating units taed
and at the same time by increasing the searching speed VﬂmWOI’k constraints. Finally, the Objective function idided.
which solvers explore that reduced space (compactness).

We present an extensive numerical study on the IEEE 118~ \ying uncertainty Range and Power System Requirements
bus test system, where we compare the proposed formulation ) ) )
with the stochastic and with the deterministic approacfies.  The first step to define the level of reserves. In this paper,
perform comparisons and to obtain an accurate estimate!@® uncertain parameters are the power-capacity and ramp-
the performance of each UC policy, the hourly commitmef@Pability ranges of wind production, see Figl The wind
obtained from each UC approach is evaluated through a 5-nRiWWer-capacity uncertainty range of nodeat time ¢ is

economic dispatch for 200 out-of-sample scenarios. defined by the upper and lower bounds’,, IW,, |. The wind
ramp uncertainty range of node at time ¢ is defined by

. o (W™, Wit]. The nominal value of wind ramp is defined
C. Contributions and Paper Organization by the trajectory of the nominal wind power productibify,.
The principal contributions of this paper are as follows: In this paper, we consider the nominal value of wind
1) The proposed formulation explicitly includes a preproductioni¥y, as the middle value of the uncertainty range,
specified nodal power-capacity and ramp-capability rée., (W + W,,)/2. The proposed formulation is general, so
serve requirements, which can be obtained from wid&Os could define any other nominal wind value, e.g., the
forecast information. The formulation explicitly modelsnost expected wind production. The only limitation is that
the interdependency between the power-capacity atig nominal value of wind production must be defined within
ramp-capability reserves; i.e., providing ramp-capgbili the wind uncertainty range.
means providing power-capacity, but providing power- The flexibility that brings the fact that wind generation can
capacity does not necessarily means providing a givee curtailed is taken into account. Thus, the possible tised
level of ramp-capability. wind range that results from the UC may (shrink) be different
2) Although the proposed UC formulation optimizes ovethan the forecasted range, as shown in Rig.
a nominal wind scenario, it also includes the worst-case To allow curtailment in the formulation, the wind-dispatch
wind scenario proposed inLg, then the UC solution variables are bounded by their associated wind forecast

. MATHEMATICAL FORMULATION



4 (working paper)

i Expected range i Dispatchable range
P : P J
.l Expected up ramp A Dispatchable up ramp A Power [MW]
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Fig. 2: Forecasted and dispatchable wind uncertainty sange T 1 i3 ™ [h]
bounds: Fig. 3: Unit's operating range

0 <y < Wy, 0 <wpr < Wiy, 0 <@y < Wi Vbt (1) ramp-capabilityry;", )~ and power-capacity,;, r,, reserve

and we define the variables{;* andwf~ as the maximum ranges. Fig.3 shows how the nominal case and the power-
ramp up and down range, exceeding wind nominal values, tifapacity reserves define upper and lower envelopes for' units

can fit within the dispatchable uncertainty range, respelti °Peration. _ _ _
1) Commitment Logic:The relation between the commit-

wyy" = (Wt — wye) + (Wpi—1 —w,,_,) Vbt (2) ment, startup and shutdown variables is given by:
wzi_ = (Wp,t—1 — Wpt—1) + (Wpr —wy;) Vb, t.  (3)

Ugt — Ugt—1 = Vgt — Zgt VG, 1. (11)

Once the wind uncertainty ranges are defined, the POWel-gnstraints imposing the minimum up/down times and
system must supply demand and reserves for these rangesjitrerent startup types are also included, s&@}.[

Zﬁfﬂ - Z (Dye — wyy) Wt (4) 2) Total Power Output for The Nominal ProductioiThe
poere ' beB ' proposed formulation considers slow- and quick-startsuior
the sake of brevity, we present the set of constraints fackgui
A+ _
E;gt > g (wpr — wyy) Yt (5) start units, which can startup within one hour:
ge S
D vy =Y (W —wee) (6) Pgt = Py (ugt +vg,+1) +pgr V1. (12)
9€g beB The slow-start units are included into the formulation by
SR> inf (Wff’,wfi’) Vi (7) only modifying (12), thus including shutdown and different-
9€G beB ) ) startup power trajectories that take longer than one hdwe. T
R— ) SR+ R4 reader is referred tag[, [10], [1]] for further details.
;ryt 2 bzl;mf (Wbt » Wt ) vt. 8 " 3) power-Capacity Reserveghe upper and lower envel-
IS S

opes must be within the unit's capacity limits, see Rg.
where @) is a power balance at the end of hauBe aware

.= _
that the energy balance for the whole hour is automatically — Pot +rg = (Pg - Bg) Ugt — (Pg - SDg) Zg,t+1
achieved by satisfying the power demand at the beginning and + (SUg — Eg) Vg 41 Vg, (13)
end'of each hour, and by considering a piecewise-linear powe Pyt — T 20 Vg, t (14)
profile for demand and generatioh(. 3 _ _
Equality @) ensures that the system provides the power4) Ramp-Capability Reservesthe unit's nominal produc-
and ramp requirements for the wind nominal case. Constraifipn defines the ramp-capability that is available in every
(5)-(6) and (7)-(8) guarantee that the system can provide tHeeriod:
maximum power and ramp deviations from the nominal case, Rt — ppy SU.— P Va.t
respectively. Parameterg*+ andW /i~ are the maximum up Pot = P17yt < RUgtig + (SUs = By) V9001 ¥,

L . 15
and down ramp deviations from the nominal ramp, respect- - (15)
ively, and are obtained as follows: ~Pgt +Pg -1+ 79 < RDgug + (SDyg — Py) zge Vg,(th)

TR+ _ R+
VY”FL - Wblﬁw (Wo = Wo1) V0,2 © 5) Relationship Between Power-Capacity and Ramp-
Wy =Wy™ = (Wha—1 — Wie) Vbt (10)  capability ReservesThe following constraints ensure that the
The infimum functions in 7) and @) guarantee that the Unit operate within the ramp limits on either the upper ordow
ramp requirement do not exceed the scheduled wind rarfRjvelopes, respectively:

by choosmg the minimum value bet_ween the f(_)re_casted ramp —7”52_ < r;rt _ T;t_1 < r;{; Vg, t (17)
requirement and the maximum possible ramp within the sched- R - 7 Rt

uled wind range. An MIP equivalent formulation for the gt STg—Tgi1 STe VYt (18)
infimum function in ¥) and @) is provided in [L3]. where (7) and (L8) can be obtained from Fig8, see Ap-

pendixA for further details.

The available up (down) ramp-capability;" (rfy ) is

This section presents a set of constraints that guaranate thounded by the maximum upwards (downwards) power change
a unit can provide any power trajectory within its schedulethat is possible within power-capacity operating range; B

B. Individual Unit's Constraints
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(A—D) in Fig. 3: Notice that total reserve deployment for the upper wind
dispatch 27) is negative, this means that the power system

R+ - +
Tot STgu-1t T V9,1 (19) must decrease its overall generation when wind production
ror STh1 Ty Vot (20) is above the nominal value. Notice i27) and @8) that the

Constraints 19) and @QO0) guarantee that once the unit® ower-capacity reserve requirements are pro‘fded:}@yfgt

is scheduled to provide ramp-capability reserve, there isten these- varla_bles proylde the limits ®5.'“T9t'_|n oth+er
ords, variablesy:,r,, will be equal to eitherr , or r,.

scheduled power-capacity range that can allow this ram ~gt ) g
capability deployment. herefore, 23) and @4) are more constrained and dominate

Finally, all these reserve variables are defined as positivéﬂ) and (.8), that is, (7) and (8) are then rgdundant. .
Although 6) and @) ensure that the units can provide
T;t,rg_t,rffﬁ,ri_ >0 Vg,t. (21) the required power-capacity reserves, they do not guarante
that there is transmission capacity available to deploynthe
However, constraints2)-(29) guarantee that these power-
%'apacity reserves can be deployed.

In summary, constraintsl8)-(21) guarantee that the unit
can provide any power trajectory within its scheduled ram
capability and power-capacity reserve ranges.

C. Network Constraints D. Objective Function

[12] shows that by finding a feasible dispatch for the lowest The proposed UC formulation optimizes over a nominal
expected wind bound,,, all other possible wind realizationsvalue of wind production and some weight can be given to
within the uncertainty range are feasible. That is, all acims the upper and lower wind bounds:
can becomew,, by curtailment. Consequently, all scenarios
can be dispatched and, in the worst case, the maximummin Z [cgt (ugt, Vg, Zgt)
guantity of wind that can be dispatched for any scenario @oul teT geg
be w,,. Now, by ensuring a feasible dispatch for the upper
expected wind bounwa:, we guarantee that wind scenarios Oqc;/t (Dgt) + 0‘203;6 (gt +Tgt) + 04303;5 (Pt + ﬁgt)
up towy; can also be dispatched.

Now, we need to find the units’ reserve deploymerys (30)
and r,, for the upper and lower expected wind bounds,
respectively. These reserve deployments must be within teerea; + az + az = 1. Henceforth, we set; = a3 = 5,
scheduled power capacity limits: hencen; = (1 — «). The weighta gives the flexibility to ISOs
to give importance to the limits of the uncertainty range.

First stage

Second stage

gt STt e S Tgr V95t (22) Similarly to the robust and stochastic approaches, the first

and they must also satisfy ramp limit constraints: stage counts the fixed production ceg (-) which is com-
R _ B Ra posed by the no-load, shutdown and different startup costs,

gt STgt —Tgu-1<Tg Vgt (23) depending on how long the unit has been offlid€][ The

—r_}ft‘ Srgr—Tgio1 < r?j Vg, t. (24) second stage counts the variable production cfist) that is

calculated based on the units’ energy production, which can

Finally the transmission capacity constraints are enﬁbrcge easily obtained from,, [10]
g .

for both the upper and lower expected wind bounds:

_ _ IIl. NUMERICAL RESULTS
—F <> T (Bt +Tgt) + > Tup (@Wer — Do) < Fy VIt

v beB The performance of our proposed approach is evaluated us-

(25) ing the modified IEEE 118-bus test system, available onltne a
_ . — www.iit.upcomillas.es/aramos/IEEE118 SUSD-Rampsfris
— SX:Flg (Pot +14) + Zsz (wy, = Do) < Fi VIt 5 fime span of 24 hours. The system has 118 buses, 186
9€9 bel transmission lines, 91 loads, 54 thermal units and three win

(26) units. The power system data are based on th&iarid it was
The demand balances for these scenarios are guarantedy budapted to consider startup and shutdown power trajestorie
together with: Al tests were carried out using CPLEX 12.84] on an Intel-
_ _ i7 3.4-GHz personal computer with 16 GB of RAM memory.
ngt - Z (wor —ot) vt @7 The problems are solved until they hit a time limit of 7200
9€9 bes seconds or until they reach an optimality tolerance of 0.05%
Tgt = Z (wpt — wy,) Yt (28) In this section, we first show the procedure used to evaluate
9€g beB the performance of the UC solutions. Then, we perform
and the nominal wind production must be within its upper arg€nsitivity analysis of the proposed formulation in terrhthe
lower wind dispatches: objective weight and uncertainty range. Finally, we corepar

o the performance of the proposed approach with the tradition
Wy Swpr < Wyt Vb, L. (29) ' deterministic and stochastic approaches.
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1600 Table I: EENSITIVITY OF OBJECTIVEWEIGHT «

_L”SQ.TS{“ Scheduling Validation: 5-min Economic Dispatch
14001 - T Mimmum || o Hourly Dispatch Costs [k$] Violations
UC [k$] # SU || Average  Std Worst| # Sc # Tot MWh
s 0 | 52026 14 || 771.115 14351 8144y1 2 2 0.038
2 1200 0.1| 51.986 14 || 770.823 14.365 814203 2 2 0.038
= 0.2 | 51.949 14 770.970 14.348 814.0B7 2 2 0.048
3 1000l 0.3| 51.986 14 || 770.806 14.364 814.2D6 2 2 0.038
§ 0.4 | 51.961 14 770.928 14.392 814.2D1 2 2 0.038
§ 0.5| 51.351 13 771.642 14.361 814.6p7 2 2 0.038
£ oo 0.6| 51.259 13 || 771.822 14.408 815087 0 0 0.000
0.7| 50.446 14 || 772.659 14.325 815602 1 1  0.004
so0l 0.8| 50.623 14 || 772.657 14.378 816.045 5 5 0.108
09| 50435 14 || 772.725 14.327 815951 5 5 0.108
1.0| 49.824 13| 773503 14.355 816718 5 5 0.108
400 L
0 5 10 15 20

time [h]
Fig. 4: Representation of wind uncertainty over time, sdesaand bounds of these costs (Std), represented by the standard deviation
dispatch costs, which indicates the reliability of the riale
A. Evaluating Approach dispatch operation under the UC decision; 5) the dispatsh co
The uncertainty model: we use latin hypercube samplij the worst-case scenario (Worst), indicates how robust th
(LHS) to generate scenarios for the uncertain wind prodacti UC decision is against the worst-case scenario (from the 200
We assume that the wind production follows a multivariateut-of-sample scenarios); 6) number of scenarios where the
normal distribution with predicted valu&’ and volatility were violations in either demand-balance or transmission-
matrix 3. The idea in applying LHS is to optimally distributelimits constraints (# Sc); 7) total number of these violasio
the samples to explore the whole area in the experimenf#l Tot); and 8) total accumulated energy that could not be
region, avoiding the creation of scenarios that are toolaimiaccommodated, demand-balance violations (MWh). The last
(clusters) 15]. three aspects also indicate how robust the UC decision is
To compare the performance of the different UC approaché&gainst different wind scenarios.
we make a clear difference between the scheduling stage and
the validation stage. The computational experiments B@ces. Sensitivity Analysis

as follows. 1) Changes of Objective Weight We test the performance

1) Scheduling stage: solve the different UC models ang} the proposed approach under differenand the results are
obtain the hourly commitment solutions, using 20 windhown in Tabld. Notice that the performance does not change
scenarios for each of the three wind units. Fgshows  considerably. The maximum values of the Average, Std and
the aggregated wind production of these wind scenariagorst-case dispatch cost are 0.6% above the minimum values.

2) Out-of-sample validation stage: for each fixed UC solurnese small changes are because the model guaranteelfeasibi
tion, solve a 5-min economic dispatch problem repetifty through a set of hard constraints; however, the resutg m
ively for a set of 200 new wind scenarios. Notice thathange considerably if we relax some constraints and inted
around the 20% of these out-of-sample scenarios f@énalty-cost violations. Henceforth, we set= 0.1.
outside the uncertainty bounds shown in Fg. 2) Changes of Uncertainty RangeTable Il shows the

In the 5-min economic dispatch, we introduce penalty costssults in the scheduling and validation stage for differen
for the violation of some constraints to mimic the high costglues of the uncertainty range, from 0 to 100%. The 100%
due to corrective actions in real time operations. The ggnalincertainty range is defined by the bounds shown in Eig.
costs are set to 10000 and 5000 $/MWh for demand-balarared the 0% is equivalent to a deterministic UC using only
and transmission-limits violations, respectively, asgasgied the nominal wind case. These ranges were equally changed
in [16] (similarly to [3], [4]). These penalty costs represento the power-capacity and ramp-capability ranges. It can be
the expensive real-time corrective actions that an 1ISO swed clearly observed that the larger the considered unceytaint
take in the event that the actual system condition signifiganrange, the UC costs and number of startups increase because
deviates from the expected condition, such as dispatclaisty f the UC solutions become more conservative. Consequemdly, t
start units, voltage reduction or load shedding. dispatch costs and violations decreases.

We show the performance of the UC strategies in eight Through different uncertainty ranges, there is a significan
aspects, two related with the scheduling stage and six wittduction in the Average and Std dispatch costs. This sggnifi
the validation stage. These aspects, presented in Thlies ant reduction is closely related to the violations reducaad
lll, are described ass follows. Scheduling stage: 1) the fixiésl associated costs, which represent the expensive enogrge
production costs described in Sectib#D (UC [k$]), and 2) actions that the ISO has to take to maintain system relfgbili
the number of startups (# SU). These two aspects indicate thélotice that the uncertainty range of 85% presents the lowest
commitment decisions that were needed by each approactaterage dispatch costs. This indicates that the uncertainge
prepare the system to deal with the given wind uncertairal. Vcan be slightly reduced without sacrificing the efficiency an
idation stage: 3) the average dispatch costs (Averagegates robustness of the UC solution. We can observe in the ranges
the economic efficiency of the UC decision; 4) the volatilitf85% and above) presenting few violations that considering
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Table 1l: SENSITIVITY OF UNCERTAINTY RANGE .
the smallest quantity of resources (reserves), becausadbf

Scheduling Validation: 5-min Economic Dispatch genously) optimize the quantity of reserves required based

% Hourly Dispatch Costs [k$] Violations . . .
UCe] #SUT Average S werst| #sc #7or wwn  the 20 scheduling scenarios. Somewhere in between, ResRPC

0 [ 46705 10 || 1067017 575205 547o4ii 103 1744 sasasas Can readjust the level of reserves using the wind curtaitmen
10 | 46.906 10 || 1018.959 505.127 5017.905 101 1492 4928511 flexibility, leading to lower FxdCost than DetRes; however,

20 | 46.725 10 || 966.994 461.833 4797.448 87 1259 3883.190 ResRPC tends to be overconservative, because it takes into

30 | 47.443 11 877.291 337.356 3905.236 53 759 2102.645 . . .
20 | 47041 12 || 825176 228394 3130061 31 308 1052421 account the worst-case wind scenario, hence scheduling mor

50 | 47.973 12 || 795.862 134.644 2317202 16 145 460.961 resources (higher FxdCost) than StchOpt.

60 | 48.601 13| 780770 67.952 1617704 11 77 165247  From the validation stage in Tabld, we can observe the
70 | 51.583 13 772493 26.906 1039.311 6 39 43.814

80 | 51.442 13 770.863 14.830 831.475 4 12 3.647 followmg: )
85| 51.930 14 || 770535 14522 814291 3 6  2.008 1) The Average and Std dispatch costs of StchOpt are
90| 51911 141 770.562 14.384 814089 2 2 0038 around 6% and 40% lower than DetRes, respectively.
95 | 51.934 14 770.740 14.382 814.246 2 2 0.038 . i
100| 51986 14|l 770823 14365 814293 2 2 0038 This clearly shows the advantages of the stochastic
strategy over the deterministic one, as expected.
Table Ill: BETWEEN DIFFERENTUC POLICIES UNDER THE 200 QUT-OF- 2) Although DetRes committed the largest quantity of re-
SAMPLEWIND SCENARIOS PP P .
sources, it is the least robust. This is mainly because
SC:edlIJ"ng Validation: 5-min Economic Dispatch the deterministic approach only models the network
ourly Dispatch Costs [k$] Violations : . .
UCke] #SU([ Average St Vorst 7 Sc F Tot— WWh constraints for .the nominal case and it cannot gugraptge
ResRPCl Sios6 14l 70823 14365 8ab3 5 5 oo3s that the committed reserves can be deployed. Thls is in
StchOpt| 54.765 12| 808.971 200.096 2903.841 28 259 611.473 contrast to ResRPC and StchOpt, where generating units
DetRes| 55.492 16 857.199 279.813 3254.877 55 611 1793.881 are committed tak|ng into account that power must be

delivered to specific places in the network where the
uncertainty appears.
The Average dispatch cost of StchOpt is around 5%
higher than ResRPC, and the Std for StchOpt is more
than an order of magnitude higher (13.9 times). Sim-
ilarly, the total quantity of violations and the energy
unbalance of StchOpt is more than two (130 times)
and four (16k times) orders of magnitude higher than
C. Comparing the Proposed Approach with the Deterministic  ResRPC, respectively.
and Stochastic Approaches In short, the proposed approach ResRPC presents a better
The proposed UC formulation (ResRPC), which includesconomic-benefit and risk performance than the deterrignist
ramp-capability and power-capacity reserves, is compaitd and stochastic approaches for this study case. Conseguentl
the traditional deterministic-reserve modelling (DetRasd ResRPC offers more robust commitment decisions which lead
the stochastic (StchOpt) UC approaches. All three models ao a better system reliability.
based on the power-based UC proposedLi. [ Although we use LHS to represent the space of scenarios
To obtain the commitment strategies of all UC approachesijequately, the performance of StchOpt may be improved by
we use the 20 wind scenarios shown in Fi§j. as de- introducing a larger quantity of scenarios in the schedulin
scribed in the scheduled stage in SectldrA. We assume stage or by a better scenario sampling. To observe the per-
these scenarios to be the only information available for thiermance of ResRPC and DetRes compared with a “perfect”
scheduling stage. Therefore, we use these data to descstoehastic approach, we carried out the economic dispatch
the different wind uncertainty representation requiredtfsy validation using the same scenarios used by StchOpt in the
different UC approaches. The proposed approach ResR&$beduling stage. Tabldl shows the performance of the
uses the nominal wind production together with minimurdifferent UC approaches under the 20 scheduling scenarios.
and maximum bounds of power-capacity and ramp-capabilifor this case, StchOpt presented the lowest Average dispatc
which are obtained from this set of scenarios. The stoahastbst, around 0.3% lower than ResRPC, but the Std and the
approach StchOpt uses all 20 scenarios. Finally, the deteNorst-case are higher than ResRPC. Notice that StchOpt
inistic approach DetRes uses the nominal wind productipnesented constraint violations in two scenarios evenghou
and two hourly reserves, upwards and downwards which d@hese scenarios were used in the scheduling stage. This is
defined a$", (Wi —W,,) andy", (W, —We:), respectively. because the scheduling stage considers a simplified hourly
1) Reliability of Dispatch Operation:Table Il compares piece-wise linear approximation of the 5-min smooth power
the performance of the different UC approaches. From thpeofile of the set of scenarios shown in F#.
scheduling stage, we can observe that DetRes commits th@) Computational PerformanceTableV shows a compar-
largest quantity of resources, because this is the onlyoagpr ison of problem size and computational burden between the
that cannot readjust (optimize) the given level of reseilwes different approaches. Notice that all three formulatioaseh
considering wind curtailment. That is, the reserve requéets almost the same quantity of binary variables, but ResRPC
for the deterministic approach results in a larger quardity has around 2.2% more than the others. This is due to the
committed resources. On the other extreme, StchOpt comnmitedelling of the infimum function that ResRPC requires, see

lower uncertainty levels leads to better economic bendfit, b )
worse risk performance, which is represented by the standar
deviation of the dispatch cost. Using this information, agar
tradeoff can be made by decision makers.

Henceforth, we set the uncertainty range to 100%.
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Table IV: BETWEENDIFFERENTUC POLICIESUNDER THE20 SCHEDULING

WIND SCENARIOS APPENDIX

The ramp-up and -down constraints on the upper envelope,

5-min Economic Dispatch Simulation ¢ g ’
Dispatch Costs [k3] Violations A — B in Fig. 3, are ensured with
Average Std Worst | # Sc # Tot MWh n n
ResRPC| 770.863 12.360 795588 1 1  0.002 (Pgt + rgt) - (Pg:tfl + Tg,tﬂ) < RUy4 Vg,t (31)
StchOpt| 768.793 21.888 848.723 2 12 5.729 _ + + <
DetRes | 803.457 119.146 1263.6F8 3 36 71.670 (pgt + rgt) + (pgft* + rg,tfl) = RDQt Vg t. (32)

On the other hand,3@) is obtained by reorganizing the

Table V: PROBLEM SIZE AND COMPUTATIONAL BURDEN OF THE DIFFEr-  F@MpP-up constraints given inl§) and (7), and @4) by
ENT APPROACHES reorganizing 16) and (7):

Problem Size [#] Computational Burden + .+ < R+ o
Constraints \onZzero  Continuous — Binary CPU Nodes Tgt =Tgt—1 = Tgt = RUg = pgt +Pgt-1 Vgt (33)
. - N - R—
elements variables variables Time [s] explored _T;rt 4 T;t,1 < T < RDg + Pyt — Pg.t—1 Vg,t (34)
ResRPC] 36141 1074712 21096 6520 90.45 250
StchOpt| 225141 5600307 169776 ~ 6375  867.88 819 where these two constraints are equivalent3d) @nd @2),
DetRes 18093 315424 11016 6376 8.75 29 . . .
respectively. Similarly, 15 and (L6) together with 18) guar-
antee the ramp-up and -down constraints on the lower engelop
scenarioC' — D in Fig. 3.
Sectionll-A.
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