SHARM

Stochastic Short-Term Optimization

|)r“:el |nfk3VV

L R L L L L L L L L L L

1 13 27 41 55 69 83 97 113 131 149 167 185 203 1 13 27 41 55 69 83 97 113 131 149 167 185 203

: sale buy end .,,end
Max: z Ts | PstYst  — Pstyst T z Cr ™" Usy

SES,teT TER

O g

O e e e e E L e

L I L e s _.._—::'.'.'_’_#_/_ _________________

0’0 B BT 3 T A =
éi aﬁfrfp_ffﬁ’##’#F”FJJdJ_ﬂdﬂ_— EE
Woie k __________________________________ =
D : B,
A E o
o § @
R i
8 —— scen 12, Stoc =
1 d scen 14, Stoc

Q e el TR scen-19 - Stoc- 9

-- scen 12, Det
scen 14, Det 5
A e e e R s i scen 13, Det _ ! 1
: , , , 0 50 3"Siale 100 150 200
St
0 50 100 1 50 bti Price(EUR)

- Based on the same principle of successive linear
orogramming as SHOP
- Takes into account distributional information on price and

inflows for the next week
- Makes robust scheduling decisions that balance profit and

[SK
- Optimizes bids to the day-ahead market
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