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Abstract

The increasing share of electric vehicles (EV) creates new challenges for both the power and
the transport systems. The power system is affected at multiple levels, from distribution and
transmission grid operation, through new balancing efforts, up to the long-term power system
adequacy issues. EVs can request significant cumulative charging power at specific hours,
such as after the evening trips when most of the people drive from work to home and connect
their vehicles to home chargers. Roughly at the same period, the peak power consumption
occurs. If the charging process is not managed adequately, the EVs could end up taking large
portions of energy when the power system is already under significant stress and when the
prices are peaking. This is often referred to as uncontrolled or dumb charging. Smart charging
is proposed as an alternative to prevent negative effects and to provide new opportunities to the
power system and to the EV users.

Smart charging is a charging process that takes into account the current power system con-
dition and behaves accordingly. The main inputs to the smart charging process are energy and
ancillary services prices which represent the current status of the power system. If the resources
are scarce, prices rise, while if the system has abundance of unused resources they fall (and can
even become negative). When the energy prices are high, the charging (under the smart charging
scheme) is postponed to later lower-price periods. Apart from moving charging to less costly
times, the EVs can also have a possibility to discharge during the high-price periods and receive
income. Such charging/discharging is related to dynamic electricity prices, whether wholesale
prices or retail tariffs. However, the smart charging can unleash its full potential through ancil-
lary services provision to distribution or transmission system operators. Provision of reserves
and balancing energy stands as the most prominent ancillary service that can be achieved from
the charging process. These services are more dynamic than the energy-only trading as they are
activated on an explicit request from the transmission system operator. The profitability of those
services depends on a set of prices, availability and activation fees, as well as on the amount of
actually activated energy.

This thesis deals with three challenges related to smart EV charging and provision of the bal-
ancing services: the physical effect on the power system, the adequate enabling concept and the
market positioning strategies. The first challenge is to check how different charging strategies
effect the power system operation for different electricity mixes, different electric vehicles and
renewable penetration levels, different power plant decommission policies, renewable policies
etc. In general, the smart EV charging provides direct benefits such as decreased overall costs
and greenhouse gas emissions plus additional positive effects such as less cycling and flatter
operation for the large power plants.

The second challenge refers to the definition of the e-mobility concept that yields the high-



est overall potential in terms of the flexibility provision. The term flexibility refers to the ability
of a unit to change its parameters, primarily active power output (technically viable with neg-
ligible economic loss). The conventional concept observes the charging stations as the active
power system participants (EVs are merely an flexibility providing instrument) and it has sev-
eral obstacles when the flexibility is at stake. The biggest issue is that the stations do not see or
control the EVs’ behavior when they are detached from the charging stations and therefore can-
not optimally schedule the EVs’ flexibility provision at any time. In the thesis, a new concept
is proposed based on EVs as active participants and charging stations merely as an enabling
infrastructure. The main advantage of the new concept is that it follows the EVs’ throughout
day and can optimally schedule all potential services.

The last challenge is in development of market positioning algorithms for simultaneous
electricity and reserve provision. Special attention was placed on reserve activation modeling
in such algorithms as this was a neglected area in both the technical and the research literature.
Reserve activation is an extremely stochastic parameter albeit highly important when deciding
how and when to place bids. In the thesis, stochastic and robust models have been built that
can efficiently take into account this uncertainty. Both models demonstrated superior results
as compared to the baseline deterministic model. However, the robust model seems to be a
better choice for this specific purpose due to better computational tractability and risk hedging

manageability.

Keywords: Electric Vehicles, Ancillary Services, Reserves, Balancing Energy, Smart Charg-

ing
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Odredivanje optimalnoga rasporeda nabave energije te
pruzanja rezerve Kroz upravljivo punjenje i praznjenje
flote elektricnih vozila

Povecani udio elektri¢nih vozila (EV) stvara nove izazove i za elektroenergetski i za cestovni
transportni sustav. E-mobilnost utjece na elektroenergetski sustav na nekoliko razina, od pogona
distribucijske i prijenosne mreZe, kroz nove zahtjeve za uravnoteZenjem do problema dugorocne
dostatnosti cijelog sustava. Stanice za punjenje elektri¢nih vozila se prikljucuju na distribuci-
jsku razinu, bilo da se radi o malim ku¢ni ili velikim brzim punicama, te mogu utjecati na
strujno-naponske prilike lokalne distribucijske mreZe. Problem se moZe prolongirati i na pojnu
prijenosnu mreZu u kojoj moZe do¢i do povecanih tokova djelatne i jalove snage te, shodno
tome, strujnih i naponskih zagusenja. Nove zahtjeve za punionicama treba odmah uzeti u obzir
prilikom izrade dugorocnih planova razvoja mreze kako bi se prevenirali ovakvi neZeljeni do-
gadaji. Druga opcija je uzeti u obzir fleksibilnost koja se moze iskoristiti iz malih distribuiranih
izvora te na taj nacin u pogonu otkloniti spomenute mreZne probleme. Pri tom je potrebno orga-
nizirati trziSta za pruzanje fleksibilnosti i distribucijskoj i prijenosnoj mreZzi neovisna o trziStima
energije.

Osim razvoja mreZe, porast broja elektricnih vozila 1 njihovih punjata mora se uzeti u
obzir i u proracunima dostatnosti cijelog sustava kako dugoro¢no ne bi doslo do nedostatka
proizvodnih i medudrzavnih interkonekcijskih kapaciteta u specificnim slucajevima. Danas
postoje tzv. "mehanizmi kapaciteta" koji na razlicite naCine nagraduju kapacitet koji se moZze
aktivirati kako bi se pokrilo najvee optereenje u sustavu. PotroSnja elektriCne energije u
punionicama obiluje varijabilnosti i nepredvidivosti. Varijabilnost je povezana s obrascima ko-
riStenja cestovnih vozila te se jasno oCituju pojacane aktivnosti u jutarnjim i poslijepodnevnim
satima (dnevne migracije na posao i posla) te vrlo niska aktivnost u noénim satima. Nepred-
vidivost je povezana s oteZanim predvidanjem vremena punjenja koje dolazi od stohasticke
naravi ljudskog ponasanja, ali i od ostalih uvjeta poput stanja u prometu, temperature zraka (u
hladnim periodima veca potrosnja radi grijanja vozila), tehni¢ke naravi baterija (veéi gubitci
van optimalnog temperaturnog raspona i stanja napunjenosti) itd. Varijabilnost i nepredvidivost
potroS$nje na punionicama mogu dovesti do pojacanih zahtjeva za kapacitetom uravnoteZenja
(rezervom) te energijom uravnoteZenja. Naime, kapacitet uravnoteZenja operator prijenosnog
sustava ugovara unaprijed (prije stvarne isporuke) ¢ime si osigurava dovoljne koli¢ine energije
uravnotezenja radi uravnotezenja proizvodnje i1 potroSnje u stvarnom vremenu. Ukoliko se ta
ravnoteza naru$i moze do¢i do frekvencijskih problema te u najgorem slucaju ¢ak i do urusa-
vanja sustava (engl. "black-out").

Elektri¢na vozila mogu zahtijevati zna¢ajnu kumulativnu snagu iz elektroenergetskog sus-



tava ponajvisSe zbog visoke istovremenosti koriStenja vozila, odnosno visoke istovremenosti
parkiranja istih na punionice, npr. nakon poslijepodnevnog puta kuci s posla veéina vozila
se prikljuCuje na punjale. Otprilike u isto vrijeme nastaje 1 vr$no opterecenje u elektroener-
getskom sustavu iz istog razloga istovremenosti ljudskog ponaSanja, npr. vecina ljudi ulazi
u kucu te ukljucuju svjetlo, tv, pecnicu, klima uredaj, grijanje itd. Ako se procesom pun-
jenja adekvatno ne upravlja, elektricna vozila se mogu naci u stanju da preuzimaju znacajne
koliCine energije u trenutcima kada je sustav ionako vrlo opterecen 1 kada su cijene vrlo vi-
soke. Ovaj naCin punjenja se Cesto naziva neupravljivo (engl. "Uncontrolled Charging") ili
glupo punjenje (engl. "Dumb Charging"). Cilj elektrifikacije prometnog sustava (smanjenje
emisija staklenickih plinova) se neupravljivim punjenjem anulira jer se problemi poveéavaju
na strani elektroenergetskog sustava. PoveCanje vrSnog optere¢enja kao rezultat moZe imati
povacane potrebe za ulaganjem u mreznu infrastrukturu (vodovi, transformatorske stanice itd.)
ili u proizvodnu infrastrukturu (nove upravljive plinske jedinice itd.). Pametno punjenje (engl.
"Smart Charging") je predloZeno kao alternativa kako bi se prevenirale negativne posljedice
elektrifikacije prometnog sektora te omogucile dodatne moguénosti kako za elektroenergetski
sustav tako i za korisnike vozila.

Pametno punjenje je proces punjenja elektri¢nih vozila koji uzima u obzir stanje u elektroen-
ergetskom sustavu te mu se prilagodava. Osnovni ulazni parametri takvom punjenju, sa strane
elektroenergetskog sustava, su cijene energije i pomoc¢nih usluga koje predstavljaju trenutno
stanje elektroenergetskog sustava. Ako vlada oskudica resursima, cijene su visoke, ako pak pos-
toji izobilje resursa, cijene su niske (mogu biti ¢ak i negativne). Kada su cijene energije visoke,
punjenje se odgada (unutar koncepta pametnog punjenja) u periode niskih cijena. Osim pomi-
canja punjenja u periode niskih cijena, elektri¢na vozila mogu imati i mogucnost praznjenja u
mreZu za vrijeme visokih cijena kako bi dodatno zaradila. Ovakav nacin se u literaturi cesto
oznacava kao vozilo-prema-mrezi koncept (engl. ,,Vehicle-to-grid*, V2G) naspram jednosm-
jernog nacina koji se ¢esto oznaCava kao mreZa-prema-vozilu koncept (engl. ,,Grid-to-vehicle®,
G2V). Oba nacina temelje se na promjenjivosti cijena energije, bilo da se radi o veleproda-
jnim dan-unaprijed cijenama sa burzi elektri¢ne energije ili maloprodajnih opskrbnih/mreZznih
tarifa. Bitno je spomenuti da pri negativnim cijenama energije punjenje elektri¢nih vozila ne
predstavlja troSak veé prihod (negativne cijene su sve ¢eS¢a pojava na razvijenim energetskim
trziStima).

Navedeni koncepti, osim na energetska trZiSta odnose se i na pruzanje pomoc¢nih usluga dis-
tribucijskim i prijenosnim operatorima sustava pri ¢emu se ostvaruje puni potencijal pametnog
punjenja. PruZanje kapaciteta i energije uravnoteZenja najistaknutije su pomocne usluge koje
se mogu ostvariti kroz pametno punjenje. Ako su cijene kapaciteta ili energije uravnotezenja
visoke, punjenje elektri¢nih vozila prilagodava se tako da se tada maksimalno pruzaju te us-

luge. Zanimljiva je vrlo Cesta pojava, u mnogim zemljama u Europi, da je cijena negativne en-
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ergije uravnotezenja negativna, $to ponovno znaci da se punjenjem elektri¢nih vozila zaraduje.
Ove pomoéne usluge su znacajno dinamic¢nije od Cistog energetskog trgovanja jer se aktiviraju
izravno na zahtjev operatora prijenosnog sustava (ili promjenu frekvencije). Postoji velik broj
pilot projekata u Europi koji se bave upravo pruzanjem kapaciteta/energije uravnotezenja gdje
se osim tehnicke izvedivosti definira i isplativost koncepta. Isplativost ovisi o dva seta cijena,
cijene za dostupnost te aktivaciju, kao 1 o volumenu stvarno aktivirane energije. Aktivacija ovih
usluga je vrlo nepredvidiva te je vrlo bitno imati adekvatne trziSne modele kako bi elektricna
vozila bila u stanju pruZiti sve ugovorene usluge bez narusavanja komfora korisnika elektri¢nih
vozila (nedovoljna energija za putovanje itd.). Ako korisnik ne Zeli unaprijed prodati svoj ka-
pacitet punjenja ili praZnjenja kao uslugu kapacieta uravnoteZenja, moguce je trgovati i samo
energijom uravnoteZenja kroz slobodne ponude (engl. "Free bids"). Tada se odluke donose u
stvarnom vremenu kada je korisnik siguran da mu nece biti potrebno vozilo u sljedecem vremn-
skom periodu.

Osnovna postavka za ovakav nacin rada jest da punjaci tehnic¢ki moraju biti drugacije diza-
jnirani, odnosno moraju biti dvosmjerni te popraceni odgovaraju¢om informacijsko-komunikacijskom
infrastrukturom. Ovakvi punjaci nesto su skuplji od klasi¢nih jednosmjernih, no prema dostup-
noj literaturi, kod pruzanja i arbitraze i kapaciteta/energije uravnotezenja, dodatna investicija
je Cesto opravdana (Sto ovisi o uvjetima na pojedinim trZiStima). Bitan aspekt jest i pitanje
dodatne degradacije baterije uslijed povecanja broja ciklusa punjenja-praznjenja. Naime, litij
ionske baterije degradiraju kalendarski i operativno. Najveéi efekt kod degradacije imaju du-
bina praznjenja, snage punjenja i praznjenja te temperatura. Kod ucestalih dubokih praznjenja
skracuje im se Zivotni vijek $to se mora uzeti u obzir tijekom proracuna isplativosti.

Kako bi se ostvarilo pametno punjenje, potrebni su i dodatni inputi od strane korisnika.
Potrebno je znati sve tehni¢ke podatke o vozilu, snaga punjaca i kapacitet baterije, ali i podatke
o ponasSanju i Zeljama vozaca. Ako vozac rijetko i u pravilnim vremenskim razmacima koristi
vozilo, moguée su znacajne zarade od arbitraZe ili pruZanja kapaciteta i energije uravnoteZenja.
Ako pak vozac Cesto i u nepravilinim koracima koristi vozilo tada on mora puniti vozilo gotovo
pa neupravljivo kako bi si osigurao potrebnu energiju za voznju.

Ova doktorska disertacija bavi se s tri izazova povezana s pametnim punjenjem i pruZanjem
te pruZzanjem usluga uravnoteZenja iz elektri¢nih vozila: fizicki utjecaj na elektroenergetski
sustav, adekvatan 1 poticajan koncept e-mobilnosti te razvoj strategije za trZiSno pozicioniranje
elektri¢nih vozila.

Prvi izazov jest ispitati kako razlicite strategije punjenja i praznjenja elektri¢nih vozila ut-
je€u na pogon elektroenergetskog sustava s razli¢itim omjerima proizvodnih jedinica, razli¢itim
udjelima elektri¢nih vozila i obnovljivih izvora energije, razlicitim planovima dekomisije proizvod-
nih jedinica, razli¢itim politikama za obnovljive izvore energije itd. Kako bi se navedeno

moglo ispitati kreiran je cjelobrojni linearni model za kreiranje voznog reda elektrana (engl.



,Unit Commitment®) s integriranim elektricnim vozilima. Testirane su razne strategije pun-
jenja elektri¢nih vozila, od neupravljivog, jednosmjernog i dvosmjernog s 1 bez utjecaja ili
pruzanja rezervi. Osim sporog punjenja kada su vozila parkirana, ispitane su i brze stanice
za punjenje elektri¢nih vozila s i bez stacionarnog spremnika energije. Opceniti zakljucak jest
da neupravljivo punjenje vodi ka ve¢im trosSkovima, emisijama staklenickih plinova te rasipanju
obnovljive energije (engl. "Renewable energy mitigation") ponajvise jer su u pogon znacajnije
ukljucene skupe vr$ne elektrane (plinske s otvorenim ili zatvorenim ciklusom). Pametno pun-
jenje, osim Sto smanjuje troskove, emisije staklenickih plinova i rasipanje obnovljive energije
ima i neizravne Koristi poput snizenog cikliranja i ravnomjernije proizvodnje elektrine en-
ergije iz konvencionalnih elektrana. Navedeno dovodi do manje degradacije elektrana, odnosno
produZenog Zivotnog vijeka. Isto tako, zanimljiv rezultat jest da obnovljivi izvori energije (u
sustavu bez elektri¢nih vozila) mogu preuzeti znacajan dio rezerve ako im je to omoguéeno.
U odredenim slucajevima isplativije je odbaciti dio obnovljive energije nego pustati u pogon
konvencionalne elektrane. S druge strane, ako je u isto vrijeme omoguéeno i pruZanje rezervi
iz obnovljivih izvora energije i elektricnih vozila, elektricna vozila ¢e pruZiti gotovo svu rez-
ervu te u isto vrijeme omoguciti minimalno rasipanje energije iz obnovljivih izvora energije.
Dobrobiti pruzanja fleksibilnosti iz elektri¢nih vozila znacajno ovise o energetskom miksu raz-
matranog sustava. U Cistom termo sustavu (nuklearne, ugljene, plineske elektrane) dobrobiti su
vrlo velike, no one se smanjuju ako u sustav dodajemo upravljive elektrane na obnovljive izvore
energije poput akumulacijskih hidroelektrana.

Drugi izazov bavi se problematikom definiranja samog koncepta pametne e-mobilnosti. Dva
su moguca koncepta: jedan baziran na punionicama elektri¢nih vozila, odnosno CS-based (engl.
,,Charging Stations*) te drugi baziran na samim elektri¢nim vozilima, odnosno EV-based. Pi-
tanje je koji od njih ima veci potencijal za pruZanje fleksibilnosti elektroenergetskom sustavu?
Pojam fleksibilnosti odnosi se na moguénost promjene radne tocke djelatne snage (tehnicki
izvedivo s zanemarivim troSkom) radi pruzanja usluga sustavu. Prvi koncept je zastupljen u
skoro svim dana$njim sustavima pametnog punjenja, i u praksi i u znanstvenoj literaturi. Prema
tom konceptu aktivni sudionici elektroenergetskog sustava su stanice za punjenje elektricnih
vozila, dok su elektri¢na vozila samo instrument za pruZanje fleksibilnosti. Nekoliko je prepreka
kod ovog koncepta kada se razmatra fleksibilnost. Najveéa medu njima jest nemoguénost stan-
ice za punjenje da prati ili upravlja punjenjem/praznjenjem elektri¢nih vozila kada ona nisu
na lokacije te stanice. Buduc¢i da stanica ne zna S$to se s elektri¢nim vozilima dogada kada
nisu parkirana na njezinim punja¢ima nije u stanju kreirati optimalni dnevni raspored pun-
jenja/praznjenja ili pruZanja usluga uravnoteZenja. Pametne punionice nisu u stanju prognozi-
rati pojedinCne potrebe i moguénosti pruzanja fleksibilnosti od strane elektri¢nih vozila vec
samo kumulativne potrebe za energijom vozila koje su spojene na njihove punjace. S druge

strane, u konceptu baziranom na elektricnim vozilima, elektricna vozila su aktivni sudionici
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elektroenergetskog sustava, dok su stanice za punjenje samo infrastruktura koja omogucuje
interakciju (slicno distribucijskim mreZama koje su infrastruktura koja omogucuje prijenos en-
ergije do krajnjeg potroSaca). Glavna prednost ovog koncepta jest pracenje ponaSanja elek-
tricnih vozila tijekom cijelog dana ¢ime se moZe tocnije procijeniti kada su optimalni vremen-
ski prozori za pruzanje usluga te je moguce prilagoditi pruzanje razli¢itih usluga na razlic¢itim
stanicama za punjenje. Drugim rijeima, moguce je maksimizirati pruZanje fleksibilnosti bez
zadiranja u komfor korisnika. Kroz deterministicki matemati¢ki model dokazana je prednost
predloZenog sustava baziranog na elektri¢cnim vozilima naspram konvencionalnog sustava bazi-
ranog na punionicama. Prednosti su znacajne u danima kada je cijena energije volatilna, dok se
njihov utjecaj smanjuje kada je cijena energije kroz dan jednolika.

Zadnji izazov je razvoj algoritma za trZiSno pozicioniranje flote elektri¢nih vozila za trgo-
vanje energijom te pruzanje kapaciteta i energije uravnoteZenja. Posebna pozornost stavljena
je na modeliranje aktivacije razliCitih rezervi u takvim algoritmima. Naime, ovo podrucje nije
dovoljno obradeno u znanstvenoj literaturi, a krucijalno je za tehnologije s ograni¢enim ener-
getskim kapacitetom kakva su i elektrina vozila. Aktivacija rezerve (energija uravnotezenja)
vrlo je stohastian parametar o kojem ovisi kada i kolike ponude ¢e se podnositi na trziStima.
U ovoj doktorskoj disertaciji razvijeni su stohasticki (bazirani na scenarijima) i robusni modeli
(bazirani na najgorem slucaju) koji mogu ucinkovito uzeti u obzir spomenutu nesigurnost. Oba
modela pokazuju superiornost naspram deterministickog modela ¢iji rezultati mogu dovesti do
neizvedivih radnih stanja elektri¢nih vozila, do placanja za energiju uravnoteZenja i penala radi
neisporuke rezervi/energije uravnoteZenja. Robusni model pokazao se kao bolji izbor za speci-
ficnu primjenu bududi da posjeduje bolje karakteristike u pogledu racunalne traktabilnosti te

vece upravljivosti za zaStitu od rizika.

Kljucne rijeci: Elektri¢na vozila, Pomoéne usluge, Rezerve, Energija uravnoteZenja, Pametno

punjenje
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Chapter 1
Introduction

Decarbonisation of the global economy follows the combined efforts of the governments world-
wide to reduce the pressure on the planet’s rising global temperature. Decarbonisation refers to
the process of transition from the fossil-fuel-driven economy to the non-polluting or renewable
resources. The key of this process is to decrease the greenhouse gas emissions (GHG) wher-
ever and as much as possible. The research presented in this thesis deals with the interaction
of the decarbonisation processes in two sectors: power systems — renewable energy sources
integration and transport system — road vehicle electrification. The main focus is on use of
smart electric vehicle charging (decarbonized transport infrastructure) to provide reserves and

balancing services to the decarbonised power system.

1.1 Background and Motivation

According to [1], energy consumption is undoubtedly the biggest source of human-caused GHG
emissions, responsible for 73% of the emissions worldwide. It is followed by agriculture (12%),
land-use and forestry (6.5 %), industrial processes (5.6%) and waste (3.2%). The cited data
refers to the year 2016 as it is the last year with complete data sets. Within the sector of
energy consumption, generation of heat and electricity takes the highest share in GHG emissions
with 30% of the total emissions (of which 70% is from coal power plants). Transportation
sector occupies the second place with 15% and is closely followed by the manufacturing and
construction with 12% of the total GHG emissions. If the analysis proceeds towards the last
step, i.e. towards end-use activities, it can be seen that the road transport (11.9% of total) is the
highest GHG emitter followed by energy consumption in residential (10.9% of total emissions)
and commercial (6.6% of total emissions) buildings. Those percentages include both direct
emissions from fossil fuel combustion and indirect emissions such as electricity and heat use.
Industrial processes, heat and electricity (part of energy sector), transportation (part of en-

ergy sector), manufacturing and construction (part of energy sector) are the sectors with the
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highest rise in GHG emissions; with the reference year of 1990 and target year of 2016 the
percentages of the increase are the following: 174%, 76%, 71%, 55% [1]. Increase in industrial
processes is predominantly stemming from increase in the refrigeration, whereas the energy-
related emissions in the heat and electricity, transportation, manufacturing and construction are
emerging as an affect of increase in the electricity and heat end-use, road vehicle traveling and
industrial production, respectively. The increase in heat and electricity related emission where
positive until 2013 (1990-2013: 78%) and afterwards sunk by 2% in the 2013-2016 period. The
decrease can be interpreted as an effect of the decarbonisation measures such as the transition
from coal to gas power plants and to renewable energy sources. However, some of the more
recent data shows further increase of heat and electricity related emissions. It could be labeled
to the following effect: event though the decarbonisation measures are in place (in many but not
all countries) the rise in the heat and electricity demand worldwide is still sufficient to continue
supporting fossil fueled power plants.

It is clear that the decarbonisation process must proceed and even intensify if we want to
reach sufficient sustainability levels. The two sectors with the highest absolute emission rates
as well as the highest relative increase, in reference to 1990, are the power systems and road
transport systems. They are the ones which should be decarbonized first as they have the high-
est impact. Zero-carbon solutions are becoming competitive across different economic sectors
but the trend is the most noticeable in exactly those two sectors as they created many new busi-
ness opportunities for early movers. In a nutshell, decarbonisation in the power system mainly
refers to the process where fossil fueled generation is gradually replaced with renewable energy
sources (RES, predominantly wind and solar power plants) and fossil fueled internal combustion
engine (ICE) vehicles are replaced with alternate fuel vehicles (predominantly electric vehicles
—EVs).

1.2 Objective of the Thesis

At a first glance, the new design of the power and transport systems with new zero-carbon
technology seems flawless. However, there are integration challenges that must be solved as the
penetration of either of them increases. When considering RES, their variable and unpredictable
nature increases the overall variability and uncertainty in the power system. Along with the
decommission of the fossil fuel power plants it creates the lack of flexibility (controllability)
in the power system operation and can create balancing and grid issues. If not strategically
managed, it can happen that the decarbonisation measures in the form of RES power plant
integration lead to new requests for flexible carbon units such as gas (fossil fuel) power plants
which is contradictory to the primary intention of the measures. To bridge the gap between

carbon driven and carbon-free power system, new carbon-free flexibility providers should be
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introduced.

Road transport electrification brings it own challenges as well. The first phase was electri-
fication under passive/dumb/uncontrollable approach where the EVs charge at full power right
from the beginning of the charging process until fully charged. They do not take into account
electricity system and grid constraints whatsoever. Such charging can lead to grid issues such as
congestion or under/over voltages. The issue is mostly related to the distribution network, where
EV chargers are located, but similar effects can appear in the transmission network. Passive EV
charging can also alter the demand curve and introduce new variability and unpredictability to
the demand side, which reflects to the power system balancing. Once again, if decarbonisation
i1s managed poorly, the road transport electrification can lead to increased needs for flexible
carbon power plants which only transfers the emissions from one sector to another. If over-
all economy is observed, this nullifies the desired effect of the measures. And once again, to
bridge the gap between the carbon-driven and the carbon-free transport system, new carbon-free
flexibility providers should be introduced.

To summarize, decarbonisation measures in both the power and the transport sectors have
two prominent downsides: power grid and balancing issues. Solutions for both of them can be
versatile, e.g. investment in new technology (stationary batteries), changes in the grid operation
concept (active grids, microgrids), activation of demand (demand response), liberalization of
services (congestion and balancing markets), smart charging of EVs, etc. The focus of this
thesis is on use of one of the possible solutions, EVs as active system/market participants,
to solve the balancing issues. In the proposed approach, the EVs are not charged passively,
which is the practice today, but they are seen as a fully flexible source under bidirectional smart
charging scheme that helps the power system and EV users as follows:

* the EV charging is more predictable (as opposed to today’s business-as-usual charging)
and therefore it does not create new balancing issues — consequently, it does not create
additional costs to the electricity users which would, in turn, manifest as higher charging
costs for the EV users;

* the EV charging process is controllable and it can charge when there is an abundance
of the RES generated power or discharge when the RES power is scarce — it directly
translates to charging when the prices are low and discharging when the prices are high
and the overall lower charging bills for the EV users;

* the EV charging is more controllable and can provide balancing services to the power
system operator to resolve the balancing issues created by the RES integration — less
balancing issues means lower charging cost and balancing services provision means ad-

ditional revenues for the EV users.

The scientific contribution of this thesis consists of the following:

1. Model for optimal charging scheduling of a fleet of electric vehicles with the goal of
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1.3

providing reserve services and increasing overall power system flexibility;

. Defining methodology for evaluating benefits of different charging strategies of a fleet

of electric vehicles with the goal of increasing the share of variable renewable energy

penetration;

. Strategic positioning model for electric vehicle aggregator on electricity and ancillary

service markets.

Structure of the Thesis

The thesis is structured as follows:

Chapter 2 reviews current processes and status of both systems of interest: power systems
and e-mobility (road transport) system;

Chapter 3 defines and elaborates the mathematical methods often used in the power sys-
tem modeling which are utilized in this paper;

Chapter 4 elaborates on the main contributions of the paper and links them to the publi-
cations;

Chapter 5 presents the list of all relevant publications,

Chapter 6 summarizes author’s contribution to the publications;

Chapter 7 concludes the thesis and highlights main findings.



Chapter 2

Interconnection of the Power and Electric

Transportation Systems

Power and road transport system share the same long-term goal of zero-emission operation.
However, the path to reaching the final goal is complex and thorny, where deep integration
of emission-neutral technologies require conceptual changes to the business-as-usual for both
observed systems. This Chapter will provide an introduction to the current status and future
trends in the power and e-mobility systems and position the research conducted throughout this

thesis within those two systems.

2.1 Power System Trends

The power system is experiencing a process of transition toward a green-energy system. In the
following subsections this transition will be elaborated from the perspective of the current and
the future electricity mix, flexibility challenges and market solutions for system-wide services
— energy arbitrage and reserves provision. Finally, the section will boil down to the potential

and necessity of using e-mobility as the next-era flexibility provider.

2.1.1 Electricity Mix — the Rise of Renewables

The current total energy mix in the world is still largely based on fossil fuels and according
to [2] and [3] for 2019. it is as follows: oil - 33.1 %, coal - 27%, gas - 24.2%, nuclear -
4.3%, hydropower - 6.4%, - wind 2.2%, - solar 1.1%, biofuels - 0.7% and other renewables
0.9%. In total, more than 84 % of the world energy comes form fossil fuels. Renewables
take only 11.4% of the total energy consumption. Observing only electricity, the mix is a bit
different [2]: oil - 3.1%, coal - 36.7%, gas - 23.5%, nuclear - 10.4%, hydropower - 15.8%,

wind - 5.3%, solar - 2.7%, other renewables - 2.5%. More than one third of electricity comes
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from the low carbon technologies (nuclear + RES), and more than one fourth comes from RES.
The situation is better than in total energy mix meaning that power systems are pioneering
sector when it comes to decarbonisation, but still the largest share of electricity generation fleet
is fossil fueled. Even though the renewable sources (observing all types: hydro, wind, solar,
bio...) experienced the highest relative rise in the electricity generation in the last two decades
(1999. 2.87 GWh - 2019. 7.03 GWh ~ 2.5 times increase), the total energy demand increased
substantially in absolute terms (1999. 14.81 GWh - 2019 26.77 GWh ~ 1.8 times increase)
which entailed high investments in new fossil fueled units of all types, but primarily coal and
gas (1999 8.21 GWh - 2019 16.12 GWh ~ 2 times increase) [4]. There is large discrepancy
between developed countries (US, EU etc.) where the total increase in electricity consumption is
low with fast RES integration policies and developing countries (China, India etc.) whose total
electricity consumption is rapidly increasing [5] but the RES integration pace cannot follow it.
The former countries are already experiencing the RES integration challenges, whereas in the
latter countries they are yet to come.

If the focus is switched on one of the leading countries in RES integration, e.g. Germany,
it can be seen that their historic curves are different than global trends [2], [4]. Coal is sharply
decreasing (1999. 279.1 TWh - 2019 171.2 TWh = 1.6 times decrease), hydropower is stagnat-
ing (1999. 20.69 TWh - 2019 20.19 TWh), while gas (1999 51.8 TWh - 91.0 TWh ~ 1.6 times
increase) and RES without hydro (1999 9.14 TWh - 2019 224.1 TWh ~ 24.5 times increase) are
increasing. Such developments lead to the extremely high shares of RES generation compared
to not-RES generation (fossil plus nuclear) in Germany [6] in 2019 (RES - 46.1%, not-RES
53.9%) and 2020 (RES - 50.6%, not-RES 49.4%). The 2020. was the first year in history with
RES generation higher than not-RES, in February 2020. the RES generation was more than
60% of total generation.

According to IEA Global Energy Outlook [5] the power systems are being reshaped by tech-
nology development and by energy security and sustainability goals, and this decarbonisation
process will continue in the future. In 2019, RES and nuclear generated more electricity than
coal. Following the Stated Policies Scenario from [5] (STEPS - future scenarios based on to-
day’s policy settings and an assumption that the COVID pandemic is brought under control in
2021). By 2030, RES and nuclear power will provide nearly half of global electricity supply in
the STEPS. RES electricity generation will overtake the coal as primary means of generation by
2025 where solar and wind are the leading technology. It is worth mentioning that 166 countries
now have targets for RES in power systems. Gas is environmentally less harmful than coal and
its generation will increase by 30% by 2040 (increase in period 2019-2040 ~ 2 GWh) provid-
ing the backup for the RES integration. The RES alone will provide nearly 40% of electricity
supply by 2030. Solar becomes the fastest growing technology with increase of around 660%
(increase in period 2019-2040 ~ 4.8 GWh) followed by wind with increase of around 280% (in-
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crease in period 2019-2040 ~ 4.0 GWh) compared to 2019 generation levels. Hydropower have
moderate increase (increase in period 2019-2040 ~ 1.6 GWh) since locations for large plants
are becoming scarce, whereas bioenergy and nuclear energy have much lower effect compared
to solar and wind, 0.74 and 0.65 GWh increase in period 2019-2040, respectively. Due to this
reasons, the term RES in the following Sections refers to wind and solar if not explicitly stated
otherwise.

As a conclusion, the power system decarbonisation/RES integration trends will continue
and intensify in the future worldwide and power system researchers and engineers must adapt
the system planning and operation methods to them if necessary to at least keep the current

security of supply levels.

2.1.2 Challenges on the Road - the Increasing Need for Flexibility

Traditionally, the main flexibility sinks are demand uncertainty and variability plus genera-
tion fleet and grid infrastructure failures. The term flexibility refers to the ability of the unit to
change its parameters, primarily active power generation output (technically viable with negligi-
ble economic loss). The flexibility is usually bidirectionally divided where terms up or positive
flexibility refer to increased power injections or decreased power extractions and terms down
or negative flexibility refer to decreased power injections or increased power extractions (com-
pared to planned schedules). In the similar manner, one can say that the power system is flexible
if it has sufficient amount of flexible units to wrestle against the overall system’s variability and
unpredictability and therefore can maintain continuous power supply [7], [8]. The flexibility
is wide term which covers a variety of services spanning time scales measured in seconds to
hours, days and across seasons. It could be seen as services connected to electricity markets
(arbitrage), system adequacy (capacity remuneration mechanisms), transmission and distribu-
tion grids (congestion and voltage management, investment deferral), "behind-the-meter" (grid
tariff management, peak shaving), balancing balance responsible parties (providing balancing
energy), system balancing (providing virtual inertia, reserves, balancing energy) etc. In this
thesis the focus is on the first and last group of services whilst the rest of the services falls out
of the scope. The energy trading on markets is used as a base to investigate the system bal-
ancing challenges and therefore the term flexibility in he rest of the paper means either market
flexibility or balancing flexibility.

New RES enhance the need for new flexibility sources in a twofold manner: they decrease
offer and increase demand. Flexibility offer decrease — indirectly RES drive the conventional
flexibility providers into unprofitable business operations (lower wholesale prices, shorter peak
price periods...) and eventually to their decommissioning. Conventional flexibility providers are
large centralized fossil fueled and hydro power plants. Flexibility demand increase — additional

variability and unpredictability brought by RES to the power system directly increase flexibility
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requirements [9].

The power output of RES power plants is not flexible compared to the fossil fuel power
plants. The fossil fuel plants can store their primary energy source (coal, oil, gas...) and gener-
ate power on request. If they decide not to generate power, energy is not lost but stored for the
latter use. However, if the RES power plant decides not to produce power that energy will be
lost (often referred to as RES curtailment). Another issue is that the RES can generate power
as much as the primary resource allows, e.g. if the wind is blowing with the speed which is less
than maximal projected, wind power plant will not be able generate its full rated power. The
capacity factors for wind are around 30% whilst for solar are around 20% [10]. The econom-
ically optimal power generation of the RES power plants is connected to the current weather
conditions and forecasts. This brings us to to challenge of RES behaviour and forecasting or to
the challenge of RES variability and uncertainty. The RES generation changes as the weather
conditions change (variability), from zero to full rated power in matter of minutes. The RES
forecasts are not perfect and always contain some level of errors [8]. Those errors mean that
RES generation is uncertain and should have backup generation if weather conditions diverge
from the forecasted ones. It’s worth mentioning that the vast majority of RES units is coupled to
the system through power electronics — invertors. They technically can be easily programmed
to provide flexibility, but with financial losses mostly due to RES curtailments. If the RES unit
desires to provide up flexibility it should schedule their generation bellow maximal forecasted
generation to be able to ramp up the generation on request (price or balancing signal). If the
RES unit desires to provide down flexibility they schedule their operation on maximal fore-
casted generation but if the flexibility is requested they will be ramped down bellow maximal
forecasts. In both cases the RES curtailment will occur. Additionally, weather uncertainty could
pose a risk of inability of provision of promised flexibility for RES units as the real generation
could differ from the maximal forecasts.

Flexibility on energy markets can be defined as the possibility to adapt to the wholesale
electricity price signals. For the producers, it means to sell when the price is high and for the
consumers it means to buy when the price is low. RES units cannot choose when to gener-
ate/sell without noticeable RES curtailment. On the other hand, fossil and hydro power plants
can easily choose not to sell if the price is lower than their marginal generation cost. Similarly
as RES, conventional demand facilities cannot choose when to consume/buy electricity as it will
harm users comfort or the efficiency of the processes. Development towards demand response
consumers is explained in Section 2.1.5. Traders and energy storage facilities can exploit the
variable character of electricity price even more through energy/electricity arbitrage. This pro-
cess entails buying/charging electricity when cheap and selling/discharging when expensive.
The main parameters to handle arbitrage is what are the losses in the buying/selling process and

how big is the difference between low and high prices.
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The power systems relay on the equilibrium of system-wide power generation and con-
sumption. If this balance is disturbed the system frequency deviate from the rated one (50 Hz
in Europe) which is not allowed as it yields negative effects to the users and their electrical
equipment. In the fossil fueled power system the generation side always followed demand and
kept the frequency deviation as low as possible. This, in general, means that fossil fueled power
plants (along with large conventional hydro power plants) provided most of the necessary bal-
ancing flexibility to the power system. If there is no fossil fueled generation (high penetration
of RES) the power system losses most of its balancing flexibility and cannot keep the same level
of frequency deviations. New flexibility sources should be introduced to support the balancing
needs of low carbon power system as highlighted in 2.1.5. Power systems with high share of hy-
dropower relay on hydro generators as balancing flexibility providers and they are less affected
by the increasing share of RES.

Sections 2.1.1 and 2.1.2 clearly point out that developments in the traditional flexibility
services concepts are necessary to support further decarbonisation process. Diversification of
the flexibility providers is essential, but to achieve it a prerequisite is to have adequately and

transparently defined flexibility services and their markets.

2.1.3 From Flexibility to Energy Arbitrage and Markets

Flexibility can be provided to different system entities from electricity markets, system oper-
ators to balance responsible parties and end-users. The last two entities are the private ones,
whereas the emphasis of this research is on the system-wide services. Note that Chapter 4
explains how easily the concepts and the models can be adapted for other services as well.

As stated in Section 2.1.2, flexible market participants can adapt to the prices stemming
from the wholesale electricity markets. The wholesale electricity markets are the arenas for
the bulk electricity trade by the pure energy price (no grid tariffs, governments levies and taxes
etc.). The can be divided to long-term and short-term markets. The long-term markets are
usually financial contracts traded several years to weeks ahead of the delivery used for hedging
the risk of short-term uncertainties. Short-term markets are closer to real-time and they are
mostly physical contracts with agreed electricity delivery (agreed delivery period, price and
volume). Both of the mentioned markets can be traded bilaterally and on organized exchanges.
This thesis focuses on organized short-term markets as they provide transparent conditions and
price and form the foundation for all other trading possibilities (for example reference price for
bilateral and long-term contracts).

Globally, many different organized short-term market concepts exit. The leading two being
the North American ISO/RTO power pools and EU power exchanges. The former ones are char-
acterized with centralized dispatch where the producers submit their technical data and marginal

cost and the market algorithm schedules the cheapest ones to satisfy net demand (demand - vari-
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able RES generation). The ISO/RTO dispatch the producers according to the algorithm directly.
Since the system operators are the organisers of these markets, they often co-optimize the re-
serves with the energy as well. In the EU, power exchanges are separated form the TSOs and
market algorithm takes the buyers offers and sellers bids (the same conditions apply for all par-
ticipants, i.e. the markets are technology neutral), creates the aggregated buy and sell curves,
and the price settles on the intersection of the two curves. Afterwards, all the buyers and sellers
self dispatch themselves according to the accepted offers and bids, respectively. These accepted
offers and bids act as a planned schedule which is submitted to the TSOs and which is used
as a reference when calculating participant’s imbalances (more detail in Section 2.1.4). As the
TSO’s are separated from the electricity markets, they organize independent markets for the an-
cillary services such as reserves (more detail in Section 2.1.4). The rest of the thesis concentrate
on EU style markets [11].

In Europe, power exchanges organize several type of markets [11]: Day-ahead (DA) auction,
Intraday auction, Intraday (ID) continuous trading. The paper focuses on DA market as it is the
cornerstone market with 24 hour trading horizon and half to quarter hourly resolution. The gate
closure is 12 hours ahead of the first delivery period. Intraday markets supplemental markets to
the DA market where market participants try to balance themselves before delivery.

European markets started as national markets but they are in the process of coupling with
the aim of creation of one integrated EU market as regulated in [12]. The markets are also
continuously developing in the direction of shorter gate closure times, smaller volumes and
shorter trading resolution to adapted more to new technology such as RES and new flexibility
providers elaborated in Section 2.1.5. Apart from system operation (Section 2.1.2) and energy
markets 2.1.3 the important aspects for the further decarbonization are the balancing services

and markets further processed in the Section 2.1.4.

2.1.4 From Flexibility to Balancing Ancillary Services and Markets

The services through which the flexibility is provided to the transmission (TSO)/distribution
system operators (DSO) are usually termed ancillary services. The role of ancillary services is
to keep the system stable and running continuously. The in-effect EU electricity market direc-
tive [13] defines ancillary service as: "a service necessary for the operation of a transmission or
distribution system, including balancing and non-frequency ancillary services, but not includ-
ing congestion management". As mentioned in Section 2.1.2, the focus in this thesis is on the
balancing ancillary services which are defined in [14] as: " all actions and processes, in all time-
lines, through which transmission system operators ensure, in an ongoing manner, maintenance
of the system frequency within a predefined stability range and compliance with the amount of
reserves needed with respect to the required quality."

In general, the European power systems are balanced though balance responsibility and re-
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serve activation/balancing energy provision mechanisms. The former one states that each mar-
ket participant is responsible for their own imbalances (discrepancies between planned power
schedules and real power realizations). As defined in [14], each participant will be a balance
responsible party (BRP) or it will delegate its balance responsibility to another BRP. Each BRP
will be penalized by the TSO for their imbalances according to valid imbalance settlement price
(ISP). ISP provides financial signals for the participants to decide whether to invest more into
new forecasting, measurement and control technology or to continue to remunerate the TSO for
their imbalances. The ISP is published ex post after the actual power delivery and it is based on
the reserve activation prices for that balancing period.

The reserve activation/balancing energy provision mechanisms are the other side of the bal-
ancing efforts. If the BRPs do not preserve the balance between the planned schedules (from
the day-ahead) and real-time realizations the system will suffer from the system-wide imbal-
ances. To bring back the balance the TSOs use balancing energy from the reserve or balancing
service providers (BSP). In other words, ancillary services used to solve balancing issues can
be divided into reserves and direct balancing energy (often referred to as voluntary bids in the
market context). Reserves are flexible power capacities allocated before the actual delivery of
the services (year, month, week, day-ahead) which can be, if needed, activated to provide bal-
ancing energy. Balancing energy can be provided through mentioned reserve activation or by
direct energy trading within the delivery period in close to real-time. The latter way doesn’t
entail any kind of prior capacity reservation. The reserves are design to ensure that sufficient
balancing energy will be on disposal in the real time to the TSOs. The direct balancing energy
provision is designed in a way that all the unused flexible capacities in the real-time can still
provide balancing services to the TSOs to widen their possibilities and to lower the price.

Different market arrangements for reserves and balancing energy currently exit in Europe
[15], [16], [11]. The Nordic countries and France operate separate auctions for reserves and
balancing energy. The reserve auctions are organised year to day ahead of the delivery and the
BSPs bid only reserve capacity volume-price pairs where the cheapest ones get accepted until
the required amount of reserves is reached. Afterwards, closer to real-time, the balancing energy
auctions are operated where all those accepted for reserve provision are obliged to submit bids
for balancing energy (volume-price pairs) up to their accepted reserve volume. Additionally, all
other BSPs can voluntary bid their unused capacities as direct trading of balancing energy. The
cheapest ones are accepted up the the required amount of balancing energy in the real-time. In
Germany, the BSP bid at the same time the reserve capacity volume-price pairs coupled with
balancing energy volume-price pairs. The first stage in the auction is arranging the capacity
volume-price pairs in an ascending order by price, where all bids up to the total required volume
are accepted. The second stage of the auction process arrange the energy volume-price pairs

in an ascending order by price and all the bids up to total required energy are activated. Direct

11



Interconnection of the Power and Electric Transportation Systems

trading of balancing energy or voluntary bids are not allowed. Some EU countries still lack
the legislative and regulative support to issue adequate markets and still have monopolistic
and bilateral arrangements for the reserve and balancing energy trading. The EU is therefore
pushing the harmonization rules [17] to create the cornerstone for future integrated transnational
market for reserve capacity and balancing energy [15], [11]. The goal of such efforts is to
increase the international trade of those services, lower their price and increase the utilization of
the interconnecting lines. For the reserve providers it is important that they are paid twofold: for
the promised/reserved capacity in EUR/MW/(balancing time period) and for the actual activated
balancing energy in EUR/MWh. The BSP directly selling the balancing energy can acquire only
the second fee.

In Europe, the harmonization rules [18] defined four main categories of reserves (more about
reserves in [19], [20]):

1. Frequency Contentment Reserves (FCR):

* the active power reserves available to contain system frequency after the occurrence
of an imbalance;

* first line of defence, activates automatically on frequency deviations;

* operating reserves with the activation time up to 30 seconds;

2. automatic Frequency Restoration Reserves (aFRR):

* the automatically activated active power reserves available to restore system fre-
quency to the nominal frequency and, for a synchronous area consisting of more
than one LFC area, to restore power balance to the scheduled value;

» second line of defence, activates automatically on area control error (ACE) signal;

* an activation time with a delay of 30 seconds up to 15 minutes;

3. manual Frequency Restoration Reserves (mFRR):

* the manually activated active power reserves available to restore system frequency
to the nominal frequency and, for a synchronous area consisting of more than one
LFC area, to restore power balance to the scheduled value;

* third line of defence, activates manually by TSO’s dispatch center;

* an activation time with maximum of 15 minutes;

4. Replacement Reserves (RR):

* the active power reserves available to restore or support the required level of FRR
to be prepared for additional system imbalances, including generation reserves;

» fourth line of defence, activates manually by TSO’s dispatch center;

e an activation time with minimum of 15 minutes;
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2.1.5 New Flexibility Sources

Whether it is about market or balancing flexibility, one thing is sure, the direction toward green

power system means loss of conventional flexibility providers and increasing flexibility require-

ments (more details in 2.1.2). The question that arises is: who will compensate the missing

flexibility? The question can be reformulated to: which technology will bridge the flexibility

gap?

There are several approaches to solve the flexibility riddle, some of them are listed here [8],

[91, [7], [21]:
1. Grid-related solutions - enabling sufficient flexibility provision:

conventional grid extension — building new lines (especially interconnections) to
ease and enhance energy and flexibility flow;

grid activation — integration of measurements, FACTS and remote control devices
into the grid thus enabling directed power flows and dynamic topology changes;
microgrids and energy communities — allowing privately owned medium and low-
voltage networks to group and jointly manage their energy needs. With the ability
of island operation and the goal of selfsupply;

reformulation of grid codes — enabling flexibility provision of end-users.

2. Market-related solutions - enabling sufficient flexibility provision:

existing markets redesign — adjusting the market products to aggregators, storage
systems, distributed energy sources (DER) and RES;

new markets incorporation — creating markets for virtual inertia, congestions, volt-
age management etc.;

market coupling — integrating adjacent energy, reserve capacity, balancing energy
markets to allow energy and flexibility flow from areas with lower price to ares with

higher price;

3. User-related solutions - providing flexibility:

further development of RES flexibility provision concepts — RES energy curtailment
or "behind-the-meter" storage integration;

further development of demand response concepts — integration of IoT technology
to enable loads to adjust to power system needs, users behavior change to allow
demand response;

further integration of energy storage solutions — household, buildings, industry,
utility-scale, RES facility storage integration;

enabling smart EV charging and discharging — maximal utilization of smart e-mobility

by complete integration into power system operation;

The combined effect of the above-listed solutions is probably the correct pathway for sus-

tainable future. Grid and market-related solutions are the prerequisite for sufficient provision of
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flexibility from the user side. The smart e-mobility imposes as one of the leading sustainability
ingredients. There are several reasons which backup this statement. E-mobility is pushed for-
ward not from the power system side but from the road transportation side. Meaning that most
of the investment into the e-mobility is not related to the power system, hence the transport
electrification and its’ smartening doesn’t cost much from the power system point of view. It
can be compared with demand response and its enabling technology (ICT, metering, control...)
which can cost significant amount of investment relative to the financial gains of demand re-
sponse [22]. Part of the cost can be justified as the means of allowing the users to gain better
insight into their consumption processes. The costs are especially critical with energy storage
integration as they are the technology whose sole purpose is the flexibility provision and all
the cost must be reimbursed through financial gains of flexibility provision. It is interesting to
observe that smart e-mobility can be seen as both demand response and energy storage. If EV
charging is shifted in time it acts as demand response, but if EV is discharged back to the grid
it act as a battery storage. In Section 2.2 the smart e-mobility and its intersection with power

systems will be further analyses and elaborated.

2.2 E-mobility Trends

Historically, the predominant energy source in transport sector is oil providing 92% of transport
energy need in the past decade (0.8% is electricity). Increased transport needs directly trans-
lated to increased energy consumption in transport sector which is around 30% of total global
energy consumption [5] and to 15% of total GHG emissions [1]. These factors led to accelerated
switching to alternate fuels in transport sector. Coupled to power system decarbonisation, trans-
port sector electrification is key technology to reduce GHG emission and air pollution. Electric
vehicles have zero tailpipe emissions (if supplied by renewable electricity) and better efficiency
compared to ICE vehicles. This Section will investigate the trends in e-mobility sector 2.2.1

and connect it with power system operation 2.2.4.

2.2.1 EVsin Numbers - Exponential Function

In 2010 there were only 17 thousand EV's on the roads worldwide. The accelerate electrification
in the next decade led to about 17.2 million EVs in 2019. Over the last five years the annual
EV increase was 60%, whereas increase in 2019 compared to 2018 there was around 40%.
The electrification is concentrated to China, Europe and United States (47%, 25% and 20% of
the global EV fleet in 2019, respectively). Norway is leading the way with 13% of its fleet
already electrified, followed by Iceland with 4.4%, Netherlands with 2.7%, Sweden with 2.0%
and China with 1.6%.
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Even though the annual growth slows, the market share increases. In 2019. more than 20
countries have reached 1% market share of EVs in total number of vehicles sold [23]. The
EV’s market share worldwide in 2019 was 2.6% (total number of new EVs was 2.1 million)
whereas in 2018 and 2017 it was 2.4% and 1.5%, respectively. China was the largest market for
EVs with more than 50% of new sales (1.06 million) followed by Europe and US with 541 and
327 thousands, respectively. The total market share in China was 4.9%, while in Europe it was
3.5%. In Europe, the Norway had highest EV market share of 56% of total vehicles sold. The
Germany had the biggest volume of sold EVs of 109 thousand EVs. The France, Netherlands
and UK had more than 50 thousand EVs sold in 2019.

The lower annual increase in 2019-2018 (40%) compared to 2018-2017 (60%) was mostly
due to three factors: decreased overall passenger car sales, cuts in purchase subsidies (many
countries are starting to see EVs on level playing field to ICE) and customer expectations of
new technology (many new EV types are announced as well anticipated cost decrease and longer
travel distances) [23]. The COVID pandemic in 2020 created unprecedented drop in all car type
sales due to lockdown policies. However, the authors of [23] expect that the EV market will be
less influenced by the pandemic than ICE market. The overall vehicle market revival will be
strongly influenced with government policies as the vehicle manufacturing industry is important
economic diver in many developed countries.

The future EV stock number predictions be found in [23] under the Stated Policies Scenario
from [5] (STEPS - future scenarios based on today’s policy settings and an assumption that the
COVID pandemic is brought under control in 2021) and Sustainable Developed Scenario (SDS
- future scenarios with decarbonisation meet the Paris Agreement goals). IN STEPS scenario
the global EV stock will go from 8 million in 2019., through 50 million in 2025 (with 14 million
sales in 2025 alone - 10% share of total vehicle sales) up to 140 million by 2030 (with 25 million
sales in 2030 alone - 16% share of total vehicle sales). It is expected that EVs will account for
7% of global vehicle fleet by 2030. The SDS scenario is far more ambitious forecasting that
global EV stock will reach 80 million EVs in 2025 and 245 million EVs in 2030. In both
scenarios China retains the lead in absolute numbers of EV deployment. In STEPS, China
reach almost 35% not considering two wheelers and 60% across all EV types of EV market
share in 2030. Europe closely follows China trends and reaches market shares of more than

30% across all EV types.

2.2.2 Electric Vehicle Supply Equipment - Following the EV Trends?

Development of electric vehicle supply equipment (EVSE, charging infrastructure, chargers)
alongside building up and EV fleet is often considered as chicken and egg dilemma as invest-
ment in one is a prerequisite to the development of the other. Future EVSE needs are depending

on the mutual relationship of EV stock, driving requirements, routing, EVSE technical capa-
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bilities etc. The governments are therefore forced to stimulate investment in both of them to
create a complete e-mobility system. EVSE could be private where users must have specific
permission to charge (home, workplace etc) or public which are open to all users (next to com-
mercial buildings, on parking lots, dedicated fast charging stations etc.). The home charging
access is positively correlated with the number of EV users living in family houses or units
with the private garages [23]. Workplace charging depends heavily on company initiatives or
local policies, whereas public chargers have higher shares in large and dense cities, especially
in China. Another classification of EVSE is by their installed power which range from several
kilowatts to more than hundred kilowatts. In [23], authors separate three main EVSE groups:
private (home and workplace), public slow and public fast. The average private EVSE installed
power is assumed to double from today’s 3.3 kW to 6.7 kW in 2030. Average slow charging
power is assumed to be 7.4 kW whereas average fast charging power would reach 150 kW in
2030 (based on historic growth of DC EVSE).

The number of private chargers for for all the types of road vehicles expands from 6.4 mill.
in 2019 to 135 mill. in 2030. From the energy and power perspective, those chargers would
be responsible for consumption of around 400 TWh from 0.6 TW of installed power in STEPS
scenario. In SDS scenario, number-wise, energy-wise and power-wise are expected to reach
240 mill., 770 TWh and 1.1 TW, respectively (approximately double than STEPS).

The public charging infrastructure role can be twofold: as a complementary to private charg-
ing in less dense and less urban areas and as a primary charging source in highly dense and urban
areas. The home charging is assumed to be primary source (the cheapest and the least intrusive
to power system) accompanied with workplace charging (next step in affordability and intru-
siveness). Less dense areas have more space for private chargers (both home and workplace)
and therefore can utilize it more. In this case, the public chargers are mostly used to supplement
private EVSE and to lower range anxiety (fear of insufficient range). However, dense areas are
designed with more skyscraper alike buildings without private parking places (both home and
worklpace). Vehicle users are mostly parking in public places and therefore they would charge
more on slow public EVSE. The fast public EVSE is still used to supplement insufficient charg-
ing capabilities on those chargers. In 2019 there were around 870 thousand publicly available
slow and fast chargers, while the SPEPS predicts its increase to 11 mill. with energy consump-
tion of 70 TWh and installed capacity of 0.12 TW. SDS predicts two times more than STEPS
in 2030, number-wise, energy-wise and power-wise public EVSE to reach 20 mill., 120 TWh
and 0.2 TW. If STEPS numbers for slow and fast public charging are to be compared, it can be
concluded that 90% of EVSE will be in slow chargers with 60% of installed power and 20% of

consumed energy.
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2.2.3 Architecture of E-mobility System

E-mobility system depends on several players which must be adequately orchestrated to jointly
deliver the charging service [24], [25], [26], [27]:
* Charging point related:
— Charging point manufacturers, sellers, installers
— Charging point owners
— Charging point (/station) operators
* E-mobility service related:
— E-mobility (service) providers
— E-mobility roaming platforms
* Power system related:
— Electricity suppliers
— Grid operators (DSOs and TSOs)
— Aggregators
* EV related:
— EV manufactures, sellers
— EV owners
— EV users

The first group of players is connected withe the EVSE, or the charging points. First,
the EVSE must be manufactured, distributed, sold an installed at the charging point owners
premises. These actions are outside-the-scope of everyday e-mobility operation, but are impor-
tant to mention in general classification.

The charging point owner (local authorities, commercial businesses, public institutions etc.)
buy and pay for the installation of the EVSE on their own premises. With those charging points,
they can earn from the provision of the charging infrastructure by direct payments (public)
or indirectly benefit from the increased comfort of their users (private). The owners do not
need to be involved into technical operation of the charging points and often the operation
of the charging points is outsourced to dedicated companies - Charging Point Operators or
CPOs (often the same companies which sell the EVSE). However, in the case of dedicated fast
charging stations those roles are sometimes merged.

CPOs are the companies operating and maintaining a pool of charging points from different
owners. CPOs can have the option for direct provision of charging service to the EV users
and by doing so they also take the role of the E-Mobility Providers or EMPs. However, these
services are usually provided by separate EMP entities which have the contracts to multiple
charging points (of different CPOs). On the other side, the EMPs have contracts with multiple
EV users. The EMPs are the bridge between many different CPOs and EV users. In general,

EMPs provide charging services to EV users by enabling them access to the charging points
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(authentication) and by offering payment options. There is also one step above the EMPs in the
case of e-mobility roaming platforms which serve as a bridge between several EMP companies.
For example, if a two EMP companies work in two adjecetn countries they can allow roaming
charging when EVs transit from one to another country.

Charging point operators are often those who enter the contracts for power related services
with electricity suppliers, grid operators, and most recently demand response aggregators. Espe-
cially if the charging points are located within other objects (within the same points of common
coupling to the grid). However, this task can also be on the CPOs side if the charging point
business is separated from the other businesses.

From the EVs point of view, there can also be several distinctive roles. The first ones are the
EV manufactures, distributors and resellers. As in the case of charging points, these do not take
part in everyday charging operation and they are mentioned only to have a complete picture.
However the EV owners and users can be different. For example, if a company buys an EV the
users can be different. It is private matter weather to connect EV owner or EV user to EMP, and
both are valid.

In general the EV owner/user pays for the charging to the EMPs, EMPs keep their part
(ICT charging platform costs plus profit) and forward the payment to the CPOs. CPOs keep
their part (CPs’ operating and management costs plus profit) and forward the rest of the money
to CP owners. CPs owners keep part (investment into CPs plus profit) and forward the rest
of the money to energy related companies (for supply, aggregation and grid fees). If energy
arbitrage or flexibility provision through an aggregator is the target, EVs and EMPs cannot
directly provide it, only the CP owners or CPOs can.

The question that will be tackled within the publications of second contribution are: is this
the right way to extract the flexibility form EVs? In this, conventional concept, electricity
suppliers and aggregators are connected to the charging points, but is there a way to connect
them to EVs? Is it a better or worse solution? From the power system and EV owner/user point

of view?

2.2.4 Power and E-mobility System Intersection - Downsides and Upsides

The EVSE impact on power system can be substantial in the following decade. If the EVSE
predictions from Section 2.2.2 are to be compared to the rest of the power system, energy
and power-wise, its general impact can be understood. As a reference of the power system
values, the global and ENTSO-e system data will be used (totaling 36 European countries).
According to [28], in 2018. in ENTSO-e system the total power consumed was 3600 TWh
whilst the peak power was recorded in 28.02.2018 18:00 — 19:00 of 0.59 TW. The worlds
total electricity generation in 2018 was around 22315 TWh [29], and while the world peak

power is hard to estimate, we will scale it to match total consumption vs peak power ratio of
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ENTSO-e, which makes around 3.66 TW. Cumulatively, STEPS scenario estimates 470 TWh
of EVSE consumption and installed capacity of 0.72 TW (not including two/three wheelers),
whereas the SDS scenario estimates 890 TWh and 1.3 TW [23]. Compared to worldwide energy
consumption from 2018, the EVSE would consume from 2% to 4% annually. If power is to be
compared, we can see that power installed in EVSE can in the worst case (full charging on
all chargers) can occupy up to 20% to 35% of approximated worldwide peak power. From the
energy perspective it doesn’t seem like a big issue, even though the share increased significantly
compared to 0.35 % of EV consumption in 2019. However, the potential share in peak power
can be extremely high. Note that those shares are hypothetical for illustration purposes only, as
not all chargers will be fully utilised at once. At the same time the approximated peak power
such as used in this small example is rare and the current power is much less than yearly peak.
Still, it provides a nice first view on the challenge of EV to power system integration.

To dive one step further into EV-power system integration it is crucial to understand when
the EV charging will mostly occur. Most of the vehicle users (including ICE) is of a commuter
type and they will return to home after work. High share of vehicles return to home in the
afternoon — peak traffic congestion (more information in [30]), roughly at the same time, and
if they are electric they would all plug in and start charging process at maximal possible power
level. Often, the power system peak also occurs when electricity consumers come to home after
work - superposition of the two peaks can lead to increase in overall electricity consumption
peak which would require new investments in power generation fleet. The peaks in power
consumption are translated to wholesale prices as well, so such charging will mean the charging
under the highest prices. Those high powers can also overload the transmission and distribution
and lines and transformers or lead to grid voltages deviations higher than allowed. It entails
new investments in grid infrastructure as the grid is conventionally dimensioned to survive the
highest predicted loading. Since EVSE is connected to distribution level, the local distribution
grids will be on the front line to battle against those challenges. The second peak superposition
is in the morning (turning on office/industrial equipment + morning traffic) when commuters
arrive to workplace and plug in their EVs. This have the identical impact to power system as
the afternoon peak superposition. Note, the ownership of the EVSE doesn’t matter form the
power system standpoint as both charging at private and public EVSE near home/workplace
will jointly cause mentioned power system issues. In Section 2.2.2 it has been mentioned that
fast charging is a supplemental to slow charging and that it is used to back up the EV users with
additional energy. In peak traffic periods the most of the EV users is on-the-road which means
that the fast charging stations will also be quite occupied in those periods. Fast charging stations
can, at present, provide powers higher than 100 kW per EV. Previous two sentences combined
state that fast charging can further increase the peak power consumption.

Apart system adequacy issues (generation fleet and grid insufficiency) the EVs can cause
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the balancing issues as well. The increase in peak power load can lead to insufficient number
of power plants providing the balancing services (more information in Section 2.1.4) as most
of them would be engaged to provide energy for charging. Even if the number of plants is
sufficient, the prices of balancing services in those periods will increase as more expensive
units must be engaged. Another issues are new variability and unpredictability in power system
coming form the EV charging. Variability refers to the mentioned morning and afternoon peak
increase when ramping requirements will be further increased. Its noteworthy to mentioned, that
the balancing requirements are the highest during those ramping periods [20] and that higher
amount of balancing services would be needed during them. Unpredictability of the charging
can request the increase in the amount of required balancing services thought day as the EVs
abound with uncertain elements such as: exact arriving times to EVSE, energy consumption
during driving, battery efficiencies, unexpected trips etc.

Average battery size of full electric EV is from 48-67 kWh in 2020 [31] and is expected
to increase to 60-70 kWh in 2030. Estimated global EV battery capacity in 2019 is 0.17 TWh,
whereas the expected capacity in 2030 1s 1.5 TWh and 3 TWh in SDS and STEPS scenarios [23].
The total energy storage capacity within power systems worldwide in 2017 was 1.5 TWh and it
was mostly (98%) in pumped storage hydro power plants. Electrochemical storage technologies
of all types had installed capacity of 3.5 GWh (2017), within this number li-ion had around 2
GWh [32]. Estimated installed capacity in 2030 in stationary batteries ranges from 0.15-0.45
GWh [32]. It can be seen that EVs will have joint battery capacity of 3-10 times higher than
stationary electrochemical storage in 2030 which makes them as one of the potential leaders in

power system flexibility provision as elaborated in detail in 2.2.5 .

2.2.5 EVs as Flexibility Providers — a Myth or a Valid Pathway

The leitmotiv of this thesis is contained in the following two sentences:

* If EVs are not managed properly they can cause severe issues to the power system and

the benefits of transport electrification are annulled by them;

* If the EVs are manged properly they would not cause issues to the power system but can

lend a helping hand to power system decarbonisation measures.

The first one is elaborated in detail in the Section 2.2.4. In this Section the second bullet
will be framed. In general, EVs have relatively high: installed power, battery capacity, charging
availability, and predictability of behavior. Section 2.2.2 states that the slow charging EVSE
equipment ranges from 3.3 kW to 11 kW. On-board-chargers (OBC) share the similar range
form 3.3 to 11.5 kW with tendencies to increase in future [33]. Those power capacities are
larger than large household loads (air conditioners, washing machines, ovens...) often regarded
as future flexibility providers which range from 1-3.5 kW [34]. They are even larger or equal

to household allowed power limits which are usually in range from 5-10 kW. In Section 2.2.4
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it is already stated that cumulative effect of installed EVSE and EV stock battery capacity on
power system is significant. If EV batteries are to be compared with EVSE and OBC power
levels it can be seen that charging process for average battery with capacity of 60 kWh (more
detail in Section 2.2.2) takes up to ten or even more hours (from empty to full state-of-charge
or SOC). From the perspective of vehicle user it is a lot more than ICE charging at gas stations.
Daily travel distances in Europe are mostly less than 100 km [30] with average EV consumption
of 0.2 kWh/km [35] making daily EV consumption rarely above 20 kWh. Such consumption
would require around 3 hours of slow charging daily. The rest of the parking time and with the
rest of accumulated energy (not used for driving) EVs are free to provide flexibility services to
the power system operators. Compared to stationary batteries EV batteries have smaller power-
to-energy ratio meaning that they have less restrictions on SOC when providing full power.
Parking time can be seen as availability periods when EVs are coupled with power system and
ready to be charged or provide flexibility services. According to [30] and [36], in the peak
traffic periods almost 90% of EVs are parked and therefore ready to be utilized as the flexible
asset by the power system. It can be seen that cumulative fleet behavior is rather predictable,
and the EV aggregators could have a solid predictions of their fleet behavior which is the base
for any kind of flexibility provision by EVs. All of this leads to a conclusion that there is a
sufficient flexibility accumulated within EV fleet.

In order to mitigate negative effects of the EV charging, it must adapt to variable power
system conditions. This defines the smart EV charging concept. Primarily, the smart EV charg-
ing can be influenced implicitly by charging price. In general, abundance of electricity means
low price, while scarcity of electricity means high price. Therefore, by adequate wholesale
price forecast EVs can be scheduled to charge when prices are low. This is often termed as
Grid-to-Vehicle or G2V and it resembles the demand response concept. Apart of being charged
from the grid, there is a possibility to discharge energy at high prices back-to-the grid which is
often referred to as vehicle-to-grid or V2G concept [37], [38]. Combination of charging at low
and discharging at high price resembles the electricity arbitrage process utilized by stationary
batteries. Even though the most often cited and researched is G2V/V2G by wholesale prices
the concept is the same if dynamic retail prices or dynamic grid tariffs are used. Along implicit
smart charging/discharging EVs can be explicitly called to provide service, such as balancing
(Section 2.1.4), and to increase/decrease their current charging/discharging level.

Individual EV batteries are small compared to minimal bid sizes (usually 1 or 5 MW) on
different markets [16], [11]. If they want to form the bid of sufficient size the EV fleet must
act as one entity which is usually termed EV aggregator. The Ev aggregator deals with wide
range of actions from communication with each EV, creation of market bidding strategies for the
whole fleet, dispatching the charging/discharging signals, forecasting market and EV behaviour

etc. The thesis will try to understand the effect of smart charging on the overall power system
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balance and the why how to the services can be transferred to the TSOs. To do so different
operation research methods will be used and they basic concepts are described in the following

Chapter.

2.3 Connection to the Contributions

The first contribution of the thesis, the EV fleet optimal charging model, is related to the issues
stated in Sections 2.1.1, 2.1.2, 2.2.2, and 2.2.4 where overall system shortcomings and benefits
from EV integration are defined, modeled and tested. The used EVs’ charging strategies are
classified and defined in Sections 2.1.5 and 2.2.5. The second contribution, methodology for
evaluating the EV integration benefits, builds its scenarios from the global trends and assump-
tions presented in Sections 2.1.1, 2.2.1, 2.2.2. The second part of the methodology passes from
the power systems to electricity markets where Section 2.1.3 declares the market environment,
and the 2.2.3 defines the main players in the conventional e-mobility sector. The last part of the
dissertation, tackling the strategic market positioning of EV aggregator, have its roots in energy
and ancillary service market description from Sections 2.1.3 and 2.1.4, but the main ideas are
defined in Section 2.2.5.
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Chapter 3
Modeling Framework

The research conducted under this thesis tackles three subtopics: EV charging effect on power
system operation and balancing, EV-based concept for smart charging integration into e-mobility
system and EVs bidding strategies on energy and balancing services markets. To coupe will all
of these topics different mathematical models in the area of operations research are designed.
This Chapter will go through the very basics of these models to make a mathematical introduc-

tion for the publications listed in the Chapter 5.

3.1 Mathematical Programming Models

Operations Research (OR) is an analytical method of problem-solving and decision-making
used in the management of processes and organizations. OR is the study of how to make
decisions efficiently. Mathematical programming, the other term for optimization, is one of the
main tools within the operations research. Optimization is an approach to a complex decision
problem involving selection of optimal values for a wide range of interrelated variables focusing
on one objective function which quantifies the the quality of decision. Objective function (OF)
is maximized and minimized and subjected to constraints holding some physical, market, policy
limits. The quality of optimization solution depends on model builders capability to adequately
represent real-world processes with adequate approximations and to adequately interpret the
results. There is always a trade-off between problem complexity and the tractability and finding

the right recipe is the main task of a model builder.

3.1.1 Different Types of Models

The three types of optimization problems are recognized in [39]: linear, constrained and uncon-
strained problems. The constrained and unconstrained problems form the nonlinear algorithms

and are not used in this paper. Introduction to optimization can also be found in [40].
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Linear Programming

Linear programming (LP) is characterized by linear equalities and inequalites as objective func-
tions and constraints. It is the most widely used optimization technique due to its rather simple
form and the fact that many real-world applications can be literally written or approximate with
linear relationship. Examples of continuous processes are production of beer, flow in water
pipes or smart charging of an EV. The authors of [39] singled out conic programming as nat-
ural extension of linear programming. In LP, the variables form a vector which is required
to be component-wise nonnegative, while in conic programming they are points in a pointed
convex cone. Semidefinite programming (SDP) is one type of conic programming where the
variable points are symmetric matrices constrained to be positive semidefinite. Nonnegativity
constraints on real variables in LP are replaced by semidefiniteness constraints on matrix vari-
ables in SDP. Another important branch of conic programming is p-order cone programming
where the most used subbranch is second order cone programming (example can be found in
[41]). Other non-linear extension of linear programming are quadratic problems where linear
functions are replaced with quadratic ones [42].

The solutions of the LP includes the optimal value of the OF, the optimal value of each
variable, the amount of slack or surplus in the constraints and shadow price of each constraint. If
a constraint is binding, then the corresponding slack or surplus value will equal zero. Otherwise
there will be either slack or surplus different than zero. When less-than-or-equal constraint is
not binding, then there exist some unused (or slack) resource and the amount of this resource is
represented with slack variable. When greater-than-or-equal constraint is not binding, then there
exist some extra (or surplus) resource generated and the amount of this resource is represented
with surplus variable. The shadow price (dual variables, marginal values) is another value
connected with each of the constraint. It represents the change in value of the OF regarding the
change of Right-Hand-Side (or the limit on the resource) of the constraint. For non-negativity

constraints, the shadow prices are often referred to as reduced costs.

Integer and Mixed-integer Programming

The LP models are continuous meaning that the decision variables can be fractional, and often
this is a realistic assumption. However there are real-life processes that only can take one integer
value, often they are only binary and can take either value zero or one. Models with only integer
values are solved using integer programming (IP) [42]. If a model can have both integer and
continuous variables than it is a Mixed-Integer Linear Program (MILP). Examples of integral
variables are selection of number of potential investments, choosing a location of new building
or other infrastructure element, scheduling of maintenance crews or operating units etc. Binary

variables can be used to express logical conditions or to represent nonlinear functions such as
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fixed costs, piece-wise linearisations, diseconomies of scales etc. All models within this thesis
have been designed as either LPs or MILPs as they provide sufficient accuracy and tractability

for issues in question.

3.1.2 Procedures for Solving Linear and Integer Problems

Most algorithms designed to solve large optimization problems are iterative in nature. Typically,
the algorithm selects an initial solution vector and generates an improved vector which behaves
as an initial solution vector for the next step. This procedure is repeated until improved solutions
can be found and it approaches to the optimal solution. The algorithms verification that they do
indeed reach the optimal solution is often called the global convergence analysis, wheres the rate
at which the sequence of iterations converges to the optimal point is termed local convergence
analysis. This convergence rate can be used as a measure of the problems tractability. In this
Section the brief introduction into LPs (simplex and interior point) and IPs used in this thesis is

provided.

Simplex Method

LPs can be generally solved by simplex methods or by interior methods. General property of
LPs is that the solution lies on the vertices of the feasible region. The simplex method exploits
this property by starting at a vertex and moving from vertex to vertex, improving the value
of the objective function with each move. The iterative sequence reaches the optimal solution
after a finite, initially unspecified, number of steps. The fundamental theorem of LP says that
it is necessary to consider only basic feasible solutions when seeking and optimal solution.
To elaborate, if the system Ax = b has a solution then there is one solution that has at most
m nonzero entries. This is a solution of m-element subset of A (from the standard LP form
show in eqgs. (3.1) — (3.3)) which is termed as the basis. The basis is the mxm element matrix
which is subset of A (the variables outside B are zero). The basic feasible solution is, therefore,
the solution of the basis matrix B. The task of solving a linear program is reduced to that of
searching over the basic feasible solutions. Please note that the basic feasible solutions are
exactly the vertices of a feasible region. The simplex method proceeds from one basic solution
to another in a way that it minimizes OF. Using the pivot operation, a new basic solution can
be generated from an old one by replacing one basic variable by a nonbasic variable (more
details can be found in [39]). The algorithm continues if pivoting on some of the variables will

decrease (in minimization) the OF even further, and if the pivoting on any of the variables do
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not decrease the OF further than the optimal solution has been found.

min  ¢rx 3.1
st. Ax=Db (3.2)
x> 0. (3.3)

The eqgs. (3.1) — (3.3) show a standrad form or LP formulation where x is a decision variable
vector, ¢, b and A are input parameters. Simplex methods can be further classified as: primal,
dual and primal-dual algorithms [39]. As explained later, each original LP problem has its
twin, the dual problem. The simplex method can be utilized on both of the twin models as, in
some cases, it cannot be preformed efficiently in one of them but can in other. The primal-dual
algorithm works simultaneously on the primal and the dual problems and can, depending on a

problem-at-hand, come to solution more efficiently.

Interior Methods

The simplex method proved to be an efficient method for vast number of linear problems to be
solved. However, if the number of vertices is large and the simplex algorithm visits all of them
(as it is proven for some problems [39]) the solving time would be exponential to the size of
the problem. Interior point/barrier algorithms behave differently compared to simplex method.
The interior algorithm achieves optimization by going through the middle of the feasible region
rather than around its surface (as simplex does). The interior algorithm treats the problem by
introducing nonlinear terms and do not generally obtain a solution in a finite number of steps
but iteratively converges to the optimal solution [39]. Those algorithms are often termed as
search algorithms such and one of the examples is the Newton’s method. The internal barrier
problem (BP) of LP form eqs. (3.1) — (3.3) can be represented with eqgs. (3.1) — (3.3). If © — 0
the solution reaches the analytic center of the feasible region, and by decreasing it towards
zero (U — 0) the path converges to the analytic center of an optimal face (optimal solution).
The basic idea behind the interior methods is to solve barrier problem for smaller and smaller
values of 1. As in the case of simplex algorithm, the method can be utilized on primal and dual

problem or one their combination.

n
min  ¢'x— u Z log x; (3.4)
=1
sit. Ax=Db (3.5)
x > 0. (3.6)
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Branch-and-bound Methods

Integer problems are hard to solve and they fall into domain of combinatorial analysis. Special
algorithms are designed to solve integer programs, but they are usually tractable for an order
of magnitude smaller problems than linear programs. One of the most used algorithms is the
branch-and-bound (BB) algorithm [42]. The BB algorithm divides the feasible area into into
several subareas, and, if necessary, to further divide those subareas into sub-subareas. This
subdivision can be done by a number of BB methods and here an general BB aproach will be
described.

In a nutshell, the IP is a linear program with integrality constraints. In a minimization
problem, it means that pure LP solution will always be lower bound of IP OF optimal value.
In other words, each integer feasible point is an upper bound to optimal LP solution. As a
first step, the feasible region is not divided and the integrality constraints are dropped. The
integer variable is solved as continuous (lets assume there is only one integer variable in a
problem). Solution of such problem becomes the lower bound for minimization problem. In
the next step, the LP problem is divided and solved for two cases: one where integer variable is
higher-or-equal than rounded up variable solution form the first step and the second case where
integer variable is lower-or-equal than variable solution form the first step. Each of the divided
problems is solved as LP again and the one with the lowest value is the optimal integer solution
(this is still higher than initial LP solution). If there were two integer variables the subareas
would be further divided on the integrality of the second integer variable. If there are even
more integer variables there would be even more levels of subdivisioning. The subdivided areas
which end up in infeasible area are discarded and the procedure follows another path. Which of
the integer variables to chose first for a subdivision is usually done by some kind of heuristics.
All paths must be checked and the one with the lowest solution becomes the optimal IP solution
of the whole problem. For the MILP problems the procedure is the same as for the pure IP
problems as the subdivisioning is only done by integer variables. A special algorithm can be
used for IP with only binary variables, it is called implicit enumeration and explained in details
in [42]. Also there are cutting planes algorithms for IP but they are, generally, outperformed by
BB algorithms.

3.2 Different Types of System/Market Modeling

The power system is composed of technical units and the grid which interconnects them. The
technical units can be of different technologies and roles within the system. Three main types of
units can be found: generators (generate energy), storages (store energy for the latter use) and
demand facilities (consume energy). Traditional power systems were monopolistic companies

where they operated with large generators (thermal, hydro, nuclear) and large storage facilities
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(mostly hydro pump storage) to supply the demand facilities (end-users/end-customers) with
energy. They didn’t operate the demand facilities and as such they were completely inflexible
from the power system standpoint. To optimally operate a power system in this concept the
demand must be forecasted ahead of delivery and the generators and storage facilities must be
scheduled to follow it. Therefore, the optimal power scheduling algorithms were designed in a
way that the large generators and storage facilities where modeled in detail with their: variable
(fuel) and fixed costs, technical minimums, ramping rates, start-up and shut-down times and
costs, power balance, security requirements, water constraints (hydro and pump storage) etc.
This scheduling approach is called centralized since the whole system is scheduled/operated

from one central point.

3.2.1 US vs EU Electricity Market Modeling

To coupe up with complex centralized scheduling algorithm it is usually divided into two parts
named: unit commitment (UC) and economic dispatch (ED) [43]. Unit commitment deals with
integrality constraints and it results with on/off state for all generators with the aim of cost
minimization. UC is the process of deciding which and when unit starts-up or shuts-down
taking into account technical and security constraints while supplying the demand. Usually it
is observed for 24h horizon and it is a MILP problem. There are different formulations of UC
problem as can be found in [44]. To ease the computational effort, proposal have been made for
tighter UC formulations [45], to group the generators per type and to use integer [46], [47] or
even linear variables to represent set of units binaries [48].

The second part selects the appropriate variable power generation level for online units
supplying the demand with the lowest cost while complying with technical constraints and
transmission network [43], [49]. The observed horizon is usually 1 hour and it is a simple
LP problem. The dual variables of balance constraint of ED are the locational variable prices
(LMPs). If both UC and transmission network are observed simultaneously it is called network
constrained UC — NCUC [43], [50]. Today, most of the US ISOs and RTOs use the NCUC
algorithm. Large number of different formulations of ED can be found combining various
constraints, e.g. in [51] they integrate ramping constraints and call it security constrained ED.

After the power market liberalization US electricity markets were designed in a way that
they still hold onto centralized dispatch approach even though the generators are privately
owned. The generators and pump storages are obliged to provide all their economic and tech-
nical bids (data) required for optimal scheduling algorithms to the independent system operator
(ISO) or regional system operator (RTO) who are in charge of power system and electricity mar-
kets operation. The ISO/RTO runs the NCUC algorithm and the cheapest units are scheduled.
The scheduled units are obliged to run as promised at ISO/RTO market. Apart the electric-

ity market, the ISOs/RTOs also operate the ancillary service markets often as a co-optimized
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energy-service procedure. The ISOs/RTOs do not own the transmission grid but model it within
their markets and in-effect provide congestion management through it as well (LMPs). Example
of the state-of-the art UC models can be found in [52], [53], [54].

After the liberalization in Europe, the electricity markets were organized on independent
power exchanges where all market participants (including generators, storages, traders and con-
sumers) can submit their bids. Those bids do not involve technical parameters of the units but
only the price-volume pairs at which a market participant is willing to generate or consume
electricity. Price-volume bids can be created by the participant in any way it pleases him. Once
accepted the market participant must generate or consume traded power on the portfolio level.
It means that it self-schedules within its portfolio without the TSOs consent. The market par-
ticipants are incentivized to self-balance their real-time positions and to lower their imbalance
penalties. TSOs are separate entities which deal own the grid and operate it in the real time.
They separately organize the ancillary service and congestion markets or procure them bilat-
erally. In such markets the UC and ED or NCUC algorithms cannot be applied for the power
exchanges nor for the ancillary services/congestion management. The algorithms on those mar-
kets are used to choose the cheapest units only based on their bids and based on the specific
products features. The EU-style markets do not take into account the grid constraints and such

models are termed as copper plate models.

3.2.2 Price Taker vs Price Maker

To be able to create adequate bidding strategy on energy and ancillary service markets, the
participants must either know all the techno-economical parameters (US-style) or the bids and
bidding strategies of their rivals (EU-style). Since such data is often not publicly accessible,
the alternative approach would be to forecast the market price (examples of energy market
forecasting [55], [56], [57], examples of aFRR forecasting can be found in [58], [59]) using all
available data and, according to that price, optimize their own operation observing only their
individual technical and economic constraints. This approach is a single level price-taker model
since the decisions of the participant cannot influence the price [60], [61], [62].

The other approach (price-maker) is a bi-level optimization where the participant models its
technical process and economic position in the upper level, and the market clearing procedure
is modeled in lower level model. One of the potential solution to solve the bi-level problem
is using the mathematical problem with equilibrium constraints (MPEC) as in [63] and [64].
The lower level is different for the US [63] and for EU style markets [64] as explained in the
previous two paragraphs. In such model structure the decisions of the participant in the upper
level effect the lower level price creation whereas the lower level created prices affect the upper
level decisions. However, the decisions of one market player are rarely of such significance to

directly influence the price. If such influence exists than the participant holds a market power
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and can create the prices to maximize its profit. In a such market there is a lack of competition
and the regulators must find a way to mitigate those effects. It should be noted that when
a market participant tries to influence the price with his behaviour it means that his bids are
marginal and that if the price deviate from the forecasts it can end up with unaccepted bids
(without the trade at all). Examples of MPEC modeling can be found in [65], [66], [67]. The
other issue is that for such modeling, the market participant must know all techno-economic
parameters in US-style markets and all submitted bids in EU-style markets. EU-style markets
are modeled as copper plate, meaning that it is even less possible to influence the since since
the grid is not creating the LMPs. Examples of price-maker models are [68], [69], [70], [71],
[72].

3.2.3 Uncertainty in Optimization

Another classification of the optimization models is based on the level of certainty of the input
parameters [42], [73]. If all the parameters are know constants it means that that the optimiza-
tion is deterministic. If the parameters entail certain amount of uncertainty, the models can be
termed as stochastic. If the parameters can vary systematically and influence the solution of the
optimization model, the models are termed as parametric. Stochastic and parametric models
are much more complex than deterministic and finding a solution is more difficult. The uncer-
tainty comes form the inherent randomness of the natural phenomena or human behavior, i.e.
from the inaccurate knowledge of input information [74]. Ignoring the uncertainty can lead to
wrong decisions made and to suboptimal solutions. More detail view of uncertainty modeling

is provided in Section 3.3.

3.2.4 Static or Multi-stage Problems

The optimization problems can be classified according to the number of time periods considered
within the optimization. The models can be one-stage or static and multi-stage [75], [76]. Static
models solve the problem for one observed period and those solutions cannot be changed by
the solution of the subsequent period models. Static models require that all decisions have to be
fixed up in-front. Multi-stage formulations are, on the other hand, trying to capture the dynam-
ics of successive information disclosure. One of the possible solutions to multi-stage problems
can be dynamic programming concepts where each of the stage is observed separately, either
through forward or backward propagation [42]. The models of the multi-stages are often inter-
dependent as the solution of one model affects the solution of the other. The interplay between
uncertainty (defined in Section 3.3) and time is important to many decision problems. Those
problems require a sequence of decisions which react to time-evolving outcomes and the in-

formation about those outcomes is disclosed gradually [77]. Explicit consideration of temporal
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relationships between parameters true realizations and (partial) decisions adds complexity to
the problem, but improves the solution (brings it closer to optimality).

When electricity markets are observed, they often have a certain point in time when bids are
no longer allowed, i.e. the gate closure time. The bidding algorithms must finish and send the
results to the market operator before the gate closure time. This can be considered as one stage
problem if only one market is observed. However the electricity markets range from years-
ahead through day-ahead to intraday and real-time markets. If bidding strategies over all those
markets are observed the model must be a multi-stage where each of those markets makes one
stage.

Another aspect is that electricity markets are often designed as some-time-ahead of delivery
trading (the most famous example is day-ahead) and up to the actual delivery there are many
uncertainties which can happen which require new decisions. This is why when the market
bidding algorithms are observed they are often separated to two stages: first stage - some-time-
ahead market and the second stage real-time realization (real-time market, intraday market,
balancing market, imbalance settlement etc.). This two stage separation is a general concept
of standard stochastic multistage problems. The first stage deals with variables that have to
be decided before the actual realization of the uncertain parameters. After the realization of
those variables the second-stage or recourse variables can be decided. Second-stage variables
can be seen as a corrective measures against issues which can arise form the issues cased by
uncertainty realizations. The second-stage problem may also be an operational-level decision

problem following a first-stage plan and the uncertainty realization [78].

3.3 Incorporating Uncertainty Within Bidding Strategy

Two main concepts of uncertainty modeling used in this thesis will be elaborated in a more
detail manner: scenario-based and robust stochastic models. Both of them are first defined as

deterministic and afterwards the stochastic terms are added on top of it.

3.3.1 Scenario-based Stochastic Programming

Stochastic programming is a direct extension of deterministic model where uncertainty is mod-
eled assuming prior knowledge of probability density function of uncertain parameter. The
stochastic programming is the oldest form of incorporating uncertainty in mathematical pro-
gramming models. The first notion of stochastic programming proposed usage of estimated
values for uncertain variables which in reality still means usage one single point deterministic
variable [79]. Such observation of uncertainty assumes risk-neutrality form the decision mak-

ers point of view. Incorporating multiple number of possible realizations of uncertain parameter
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proportionally grows the size of a problem, and this number increases exponentially with the
number of time periods and parameters [80]. However, the solution improves significantly and a
trade-off must be find. Solvability of stochastic models is, therefore, limited with large problem
dimensions. This can be improved by different techniques such as decomposition, scenario gen-
eration and reduction etc. Decomposition techniques can be based on primal and dual methods.
The primal divide the problem into series of subproblems, while the dual techniques deal with
relaxation of non-anticipativity constraints through Lagrangian function [77]. The examples of
partitioning are one timestep one problem or one scenario one subproblem [78]. The problems
with infinitely many scenarios are often tackled by generating the large nubmer of scearions
(scenario generation) and reducing it to the number which is the best trade-of of accuracy and
compatibility.

The stochastic programming is mostly used with fixed/integer number of possible realiza-
tions (discrete distribution of random data) of an uncertain parameter and each of those re-
alizations are termed as scenarios (this where the term scenario-based stochastic programming
comes from). The realizations can be written as finite sums where each constraints is duplicated
for every scenario. These are so-called non-anticipativity constraints and they ensure that deci-
sions for individual scenarios do not differ before the associated scenarios can be distinguished
from one another [77]. The problem, in this case, can be worked out as large deterministic for-
mulation (often term as deterministic equivalent problem of the stochastic programming prob-
lem). A static stochastic programming incorporates the first stage variables (or here-and-now
decisions) which must be feasible for all scenario realizations. However, if the the problem is
multistage (introduction in Section 3.2.4) than the recourse level also exist [81]. The recourse
variables (wait-and-see) are made after the realization of uncertain parameter happens. The

general framework of such problem is given by eqgs. (3.7) - (3.11) [74], [82].

min ¢'x+ ) mdly, (3.7)
ses

st. Ax=Db (3.8)

B,x+ Cy, = e; 3.9

x>0, (3.10)

ys 2> 0. (3.11)

The eqs. (3.7) — (3.11) lean back a standard form or LP formulation, shown with eqgs. (3.1) —
(3.3), where x is a decision variable vector of the first stage, ¢, b and A are input parameters con-
nected to the first stage. The second stage variables are defined with vector yy, and constrained

with the parameters d;, By, C, and e;. P is the probability of occurrence of specific scenario.
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Note that removing all the terms with y, the model would become one-stage or static. The so-
lution of the stochastic program can be measured through several indices such as the value of
the stochastic solution or the expected value of perfect information [80], [77], [74]. The former
index compares the stochastic solution to the solution of a problem where all uncertainties has
been resolved prior the decision making (deterministic formulation with perfect information).
The latter one compares the stochastic solution to that of solution where all uncertainties are
switched with their expected values (deterministic solution with expected realization of random
parameter). Methods for solving stochastic integer or nonlinear problems are also proposed
[78], [82]. In power system stochastic approach is used to model differtn sources of uncertainty
such as prices [83], [61], wind operation [84], [85], [86], [87] etc.

3.3.2 Robust Programming

Robust programming is also an extension to deterministic programming. In contrary to stochas-
tic programming, it doesn’t utilize probability density function as it can be hard to identify and
bound estimation errors [77]. The robust programming use only the set of possible outcomes
not their individual probabilities [88], [89], [90]. In robust programming uncertainty is mod-
eled through uncertainty set which is set of equations and parameters which bound the uncertain
parameter.

There are several robust formulations as presented in [91] and [92] and can be grouped
as: strict robustness, cardinality constrained robustness, adjustable robustness, light robustness,
recoverable robustness, regret robustness etc. Strictly robust formulation is the cornerstone and
in a way the easiest to implement. However, the solution of the strictly robust problem is feasible
for all possible outcomes of the uncertain variable. It means that all the uncertainty parameters
can simultaneously change to their worst-case value. In some circumstances this is desirable
feature, but often it leads to over-conservative solution. To create solution which is much more
practically applicable this framework has been relaxed to many different formulations. The
cardinality constrained formulation prevents the possibility that all uncertain parameters change
to their uncertain value simultaneously. This formulation allows only I" uncertain parameters
to change per constraint at the same time. The follow up is the adjustable robust formulation
which builds up on the multistage nature of the optimization problems. More details on other
robust formulations can be found in [92]. In the two stage case this means division on the first
(here-and-now variables) and second (wait-and-see variables) stage, this is analogous to two-
stage stochastic formulation mentioned in Section 3.3.1. The general structure of such model is
show with eqgs. (3.12) - (3.15) [92].
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Miny)  Maxpce) Mmingy) cIx+dly (3.12)
sit. Ax=Db (3.13)
Bx+Cy=e 3.14)

x>0, (3.15)
y>0. (3.16)

The uncertainty is observed on constraints, but the same applies even if the uncertainty
is in the OF as each OF can be rewritten as one constraint (in this case it would look like:
min z, where 7 <= ¢'x). Variable x and parameters A, b and c apply to the first stage. Vari-
able y resembles second-stage variable where parameters B, C and e are uncertain variables.
If the second stage variable is mitigated the problem becomes static (cardinality constrained).
The static problem can be reformulated using duality theorem and strong duality theorem to lin-
ear robust counterpart. The adjustable robust formulation uses the same technique to join two
innermost sub-problems, however it requires additional techniques to be solved such as decom-
position techniques [93]. Often used decomposition techniques in power system modeling are
benders decomposition, column and constraint generation, (more information can be found in
[94]. Robust optimization is often used method in power system research, some of the examples
are: [95], [96], [97], [98], [41].

3.3.3 Other Methods
Distributionally Robust Stochastic Optimization

Distributionally robust stochastic optimization is a intermediate approach between stochastic
and robust programming [77]. In the stochastic programming knowledge of the probability
distribution function is required but the approach is not robust to the error of this function.
The robust programming on the other side is overly robust and often unrealistic but do not
require detail knowledge of future uncertainty. Combination of the two algorithms can provide
sufficient robustness without being too conservative or risk-averse. Instead of one distribution,
this approach considers a set of distribution and chose one (the worst one) to optimized the OF.
This approach hedge against the worst possible probability distribution. This set of distribution
can be termed as ambiguity set. It can concluded that the stochastic optimisation minimizes the
expected cost, robust optimisation minimizes worst-case cost, while the distributionally robust
stochastic optimization minimizes the worst-case expected cost. Examples of this method in
power system area can be found in [99], [100], [101] [102] etc.
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Scenario-Based Robust Optimization

Rather similar approach of intermediate scenario-based and robust optimization can also be
envisioned where the robust forumulation is used to find the worst-case scenario. In contrast
to distributionally robust stochastic optimization, this approach do not add information about
probability distribution function (it doesn’t include the whole family of distributions) but it finds
the worst scenario which is obtained from only one distribution. This approach is sometimes
termed as scenario-based robust optimization [103]. It do not observe all the scenarios as in the
classical stochastic approach, and it do not need classical uncertainty set as in robust approach

but it need a set of scenarios from which it chooses one as the worst-case.

Chance Constrained Optimization

Adding uncertainty on the entire constraint forms probabilistic or chance-constrained program-
ming. The formulation ensures that the probability of meeting the certain constraint will be
above defined level [82]. Using probability density function, in the simplest case, the constraint
can be relaxed to deterministic formulation and classical modeling schemes can be applied. In
a more complex cases where decision variable and random parameters are mutually connected
the problem is not easy to solve. Examples of such models can be found in [104], [105], and
[106].

Online Optimization

Online optimization is another possibility to tackle with uncertainty input data. It is funda-
mentally different than stochastic or robust optimization as it do no base its formulation on
mathematical programming but on computer science [77]. It resembles sequential decision
making and each stage must be cleared before the next one, therefore, it is also a multi-stage al-
gorithm. This approach doesn’t need any information concerning the following stages (neither
probability density function nor uncertainty set). The complexity of the problem at one stage
is not affected by the overall problem size. Such approach can be used where quick decision is
required under constant information flow. One of the main concepts within online optimization
is competitive analysis which similarly to robust optimization tackles the worst case solution.
However there are many enhancements which makes the approach more appropriate for real
problems. Also, there are algorithms which combine stochastic or robust frameworks with on-

line optimization [77].
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3.4 Models Used in This Thesis

All the modeling within the thesis is based on linear or mixed-integer linear programming in-
troduced in Section 3.1.1. Simplex and interior point procedures were used interchangeably
depending on the problem at hand, the one with the better computational characteristics was
commonly the preferred choice. Introduction to those solving procedures was given in Section
3.1.2. For the integer problems, branch-and-bound procedure was used, it is also explained in
the Section 3.1.2. Unit commitment models, explained in Section 3.2.1, were used in the pub-
lications within the first and partially second contribution, to investigate the system-wise unit
scheduling changes when EV integration occurs. However, part of the second contribution and
the third contribution rely on the price-taker approach explained in Section 3.2.2. Those models
assume perfect forecast for prices, and from the price aspect all of them are deterministic. The
models within the second contribution dealing with new concepts of EV aggregation are consid-
ered as one stage (day-ahead) proof-of-concept models. For clearer understand, the concepts of
uncertainty and time dimensionality are briefly elaborated in Sections 3.2.3 and 3.2.4. The mod-
els within the third contribution are based on those concepts as they introduce uncertainty from
the reserve activation side. These can be considered as a two stage models without recourse,
where the first stage is day-ahead scheduling and the second stage is disclosure of the uncertain
reserve activation. The uncertainty is modeled using two different methods, the scenario-based
stochastic and robust optimization, introduced in Sections 3.3.1 and 3.3.2. The other methods
the Section 3.3.3 are mentioned as they are the next steps in the algorithm development, which

is out of the scope of this dissertation, as explained in Section 7.2.
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Chapter 4
Main Scientific Contributions

The thesis is build around three major scientific contributions. The first part of the thesis deal
with creation of a new model for optimal charging scheduling of a fleet of electric vehicles
with the goal of providing reserve services and increasing overall power system flexibility.
The model is designed to easily evaluate how the EVs affect the unit commitment of a power
system from the technical standpoint. Second part defines methodology for evaluating benefits
of different charging strategies of a fleet of electric vehicles with the goal of increasing the share
of variable renewable energy penetration. Finally, the last part of the thesis creates strategic

positioning model for electric vehicle aggregator on electricity and ancillary service markets.

4.1 Model for Optimal Charging Scheduling of a Fleet of Elec-

tric Vehicles

The model for optimal charging scheduling of a fleet of electric vehicles has a task to technically
evaluate the changes in power system unit commitment process when EVs are incorporated into
the system [Pub ]-[Pubs], [Pubg]-[Pub;], [Pub;g]-[Puby,]. Firstly, the power system model for
unit commitment process is designed. The model takes into account conventional power plants,
namely thermal, nuclear and hydro. Objective function was to minimize the cost including
emissions and at the same time to provide sufficient energy and reserves. It was designed as a
cooper plate not focusing on grid issues but generation fleet adequacy. To ease the computation,
the binary MILP was reformulated to a pure integer MILP where generators on/off states where
not used per generator but per generator type. The resolution of the models is one hour with
weekly horizon. The model was than updated with RES (wind power) and EV fleet. The EV
fleet was designed through one set of integer/continuous variables resembling slow charging of
EVs [Pub]-[Pub;], [Pubg]-[Pub;], [Pubig], [Pub;;] (similarly as the fleet of generators). The
models clearly demonstrated that slow EVs’ charging can be utilized to ease the constraints on

the conventional generators and decrease the total cost and emissions.
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The next phase of the model development was the integration of battery storage within the
fast charging stations [Pubs], [Pubg], [Pub;;]. These models demonstrated the necessity of
integration of a stationary storage system within the fast charging station. The contribution of
the above mentioned publications is in the provision of easy-to-use and tractable model which
can be easily tailored to specific needs of the policy maker. Publications [Pubg], [Pub;q], and

[Pub;3] additional deal with the integration of EVs into the transmission and distribution grid.

4.2 Methodology for Evaluating Benefits of Different Charg-
ing Strategies

The second contribution was the design methodology for evaluating benefits of different charg-
ing strategies of a fleet of electric vehicles with the goal of increasing the share of variable
renewable energy penetration. It can be divided into two main parts: applying the models from
the Section 4.1 and to the concepts proposed in [Pub4] and [Puby4].

Publications [Pub;], [Pubg], [Pubig], and [Pub;;] proposed the definition of three generic
power system types: thermal flexible and inflexible and hydro flexible. Each of those types
holds different conventional unit energy mixes and by applying the research only on them, the
researcher can understand the behavior of the observed technology in any of existing power sys-
tems. Furthermore, the comparative sensitivity analysis has been proposed where the models
were subject to different shares of RES and EVs. The mutual interactions and impact on power
system of flexibility sinks (RES) and flexibility providers (EV) can be easy defined. The results
demonstrated that impact of smart EV charging and wind power plants is quite different for
different system types and RES and EV integration levels. The assumption that more RES and
more smart EV charging do not necessarily always hold as there are many constraints which
can steer the results in the unexpected direction. The last part of the methodology tackles the
issue of the different EV charging strategies. The uncontrolled charging leads to high costs and
emissions whereas smart EV charging can cut both of those, especially if they can also provide
reserves. Publications [Pub;] and [Pub7] add additional segments into the overall methodology:
the conventional units decommission scenarios, and different policies for RES units. The future
energy mix scenarios are observed by decommission of coal and nuclear units where their mu-
tual impact can be understood. Two wind policies are observed: wind curtailment penalization
and wind reserve provision. Interestingly, the penalization policy without EVs increases costs
and forces unnatural units working positions. With EVs it do not affect at all, as the EVs are
mitigating all wind curtailment. If wind power units can provide flexibility, in the cases without
EVs they are preferred choice of provider. However when EVs are included they take the lead
in reserve provision. Publications [Pubs] and [Pub;;] expand the method on the fast charging

stations + battery storage. The principal is the same with additional variables to observe. The
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mutual dependencies of slow and fast charging can be observed.

Second part of the methodology is connected with publications [Pub4] and [Pub;4]. Those
publications are a bridge between technical observation from papers mentioned in Section 4.1
and the strategic positioning detailed in Section 4.3. Its main premise is that aggregated smart
charging can be seen either through smart charging stations or EVs itself as the active market
participants. Thorough literature review has been conducted within the publication [Puby4] in the
area of EV aggregation to prove that almost all state-of-the-art literature assumes smart charging
stations not smart EVs. However, in [Puby] it has been demonstrated that EV based e-mobility
system enhance the services provision potential stemming from EVs. Two main reasons why
CS-based e-mobility is inferior are singled out, the first one is insufficient information on EVs’
behavior at other CSs. The CS must forecast the arriving time and SOC without the knowledge
of EVs prior charging and driving. In EV-based system, the EV aggregator have knowledge of
each EVs current charging/driving and SOC (it however must forecast its future behavior if op-
timal decisions are to be made). The second reason is that in CS-based system flexibility cannot
be transferred form one charging period to another as the charging station only focus to one
charging period. In the EV-based system, the EV aggregator can easily precharge/predischarge
or postpone charging/discharging to create better position for its EVs on energy market. Addi-
tionally, usual omissions such as neglecting grid tariffs or on-board-charger’s capacity are also

investigated.

4.3 Strategic Positioning Model for Electric Vehicle Aggre-

gator

The final contribution is design of strategic positioning model for electric vehicle aggregator on
electricity and ancillary service markets. Deterministic energy bidding model has been devel-
oped and demonstrated in publication [Puby]. In reality, many uncertainties are related to such
modeling, to name few: price, EV behavior, ancillary services etc. Uncertainty price modeling
as well as EV behavior is well studied in the state-of-the art literature and it can be stated that
no significant further research is required. The uncertainty of ancillary services refers to the
stochastic nature of their activation. The focus is on the active reserves as ancillary services.
The state-of-the-art literature either ignores their activation when it comes to fast reserves or
creates deterministic models with their average activation as an input parameter. Such obser-
vations can be justified for conventional generators where the activation of the reserves cannot
significantly affect generator’s working point (or market position). However, when reserves are
provided from distributed energy resources with energy limitations such as EVs, the activation
must be modeled with high accuracy.

Publication [Pubs] first defines deterministic model for energy and FCR reserves schedul-
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ing taking into account only capacity reservation payments. Afterwards, the results where tested
using historic real-world activations. The results have shown that ignoring the activated energy
do not affect the operation of the overall fleet, but they can significantly affect individual EVs
(SOC limits). Having that in mind, the publications [Pubs] and [Pub;¢] proposed novel strategic
positioning models to include stochastics of the reserve activation within the optimal bidding
algorithm. In [Pubs], deterministic model (average yearly activation as fixed amount of acti-
vated reserve) is compared to scenario-based and robust stochastic models. The results clearly
demonstrate that deterministic model can lead EV batteries to their limits leaving EV users with
insufficient SOC levels. For the aggregator, deterministic model can induce reduced real-time
possibilities to provide day-ahead scheduled services. Both stochastic and robust model erase
those issues but with reduced overall profits (increased costs). The robust model shows better
characteristics and requires less data for modeling. Publications [Pubg] and [Pub;7] extends
the robust modeling tailoring the dual constraints around several historic features of reserve
activation. It demonstrates how easily and with what effect the budget of uncertainty can be
changed according to the decision-makers risk attitude. Selecting the worst-case activations as
budget of uncertainty, the EV fleet provides less reserve but never ends-up in infeasible area.
However, more risk-tolerant decision maker can choose to discard the reasonable percentage of
the worst cases which increases its bidding potential but opens him to the risk of undesirable

activation scenarios.
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Chapter 5

List of Publications

The publications considered as part of this thesis are listed bellow through two main categories:

journals and conferences. Criteria to select those publications as part of thesis is that they ex-

plicitly mention EVs. Alongside those papers, there are numerous other publications of the

author which are closely related to the topic and could be also considered as part of the thesis.

Topics of those publications are power markets, battery storage or distributed energy resources

(the EVs are a distributed energy resource with battery storage participating on different mar-

kets).

Due to conciseness of the thesis, they are not listed here but under Chapter "Biography"

where full bibliography of the author is listed. The interested reader is invited to read those as

well.

Journal Papers

Published

[Pub]

[Pub;]

[Pubs]

[Puby]

I. Pavi¢, T. Capuder, and I. Kuzle, “Value of flexible electric vehicles in providing spin-
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L. Pavi¢, T. Capuder, and 1. Kuzle, “Low carbon technologies as providers of operational
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I. Pavi¢, T. Capuder, and I. Kuzle, “A Comprehensive Approach for Maximizing Flexi-
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8184. DOI: 10.1109/JSYST.2017.2730234
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Conference Papers
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Vehicle Conference (IEVC), IEEE, Dec. 2014, pp. 1-8, ISBN: 978-1-4799-6075-0. DOTI:
10.1109/IEVC.2014.7056172
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Chapter 6

Author’s Contribution to the Publications

The results presented in this thesis through publications listed in Chapter 5 are based on the

research carried out during the period of 2015-2021 at the University of Zagreb Faculty of

Electrical Engineering and Computing, Unska 3, HR-10000 Zagreb, Croatia. The results are

part of the following research projects:

Title: System for Electricity Demand Management in Households (ISKON); funding:
European Structural and Investment Funds

Title: Active Nelghborhoods energy Markets pArTicipatlON (Animation); funding: Croa-
tian Science Foundation

Title: FAcilitating Regional CROSS-border Electricity Transmission through Innovation
(FARCROSS); funding: EU Horizon 2020

Title: Big Data IT Solution for E-mobility (BigEVdata); funding: European Structural
and Investment Funds

Title: Compact City Vacuum Cleaner Development (RASCO); funding: European Struc-
tural and Investment Funds

Title: microGrid Positioning(uGrip); funding: SmartGrids Plus ERA-Net

Title: Electric Vehicle Battery Swapping Station (EV BASS); funding: Croatian Science
Foundation

Title: Flexible Electric Vehicle Charging Infrastructure (FlexChEV); funding: Smart-
Grids ERA-Net

Instigation of Research and Innovation Partnership on Ren. En., En. Eff. and Sust. En.

Solutions for Cities (IRES-8); funding: EU-China Research and Innovation Partnership

The thesis includes 16 publications written in the collaboration with coauthors. Accord-

ing to the contributions, the author is listed as the leading author on all journal and most of

the conference publications. The author’s contributions to each paper include manuscript writ-

ing and presentation, conceptualization of the problem and solution, software implementation,

development of algorithms, experimental evaluation, and interpretation of the results.
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Author’s contribution in specific publication is elaborated in the following list:

[Pub;]

[Pub;]

[Pubs]

[Puby]

[Pubs]

[Pubs]

[Puby]

In the journal paper entitled: "Value of flexible electric vehicles in providing spinning re-
serve services", the author: envisioned new approach of EV integration into UC models,
conducted literature review, developed UC + EV MILP program in Fico Xpress environ-
ment, created future EV and Wind scenarios for sensitiy analysis, collected all necessary
input data, wrote the paper and elaborated the results.

In the journal paper entitled: "Low carbon technologies as providers of operational flex-
ibility in future power systems", the author: upgraded existing MILP program with wind
policies, conducted literature review, created future power plant decommission scenarios,
collected all necessary input data, took part in writing the paper and elaboration of the
results.

In the journal paper entitled: "Comprehensive Approach for Maximizing Flexibility Ben-
efits of Electric Vehicles", the author: envisioned new approach of fast and slow EV in-
tegration into UC models, conducted literature review, upgraded existing MILP program
with fast charging stations and battery storage, collected all necessary input data, wrote
the paper and elaborated the results.

In the journal paper entitled: "Electric Vehicle Based Smart E-mobility System — Defini-
tion and Comparison to the Existing Concept", the author: envisioned new approach of
EV aggregation, conducted thorough literature review, stated challenges for smart charg-
ing in CS-based system and benefits of EV-based system, developed LP program in Fico
Xpress environment for energy arbitrage of EV aggregator at day-ahead energy market,
collected all necessary input data, converted EV input data into adequate form, wrote the
paper and proved the hypothesis through the LP model’s results.

In the journal paper entitled: "Electric Vehicle Aggregator as an Automatic Reserves
Provider in the European Market Setting", the author: envisioned new approaches for
reserve activation modeling (scenario-based and robust), conducted literature review, per-
formed all statistical analyses, collected and processed all necessary input data, created
stochastic models for EV aggregator market positioning, wrote the paper, elaborated the
results and pinpointed the benefits of such models.

In the conference paper entitled: "Role and Impact of Coordinated EV Charging on Flex-
ibility in Low Carbon Power Systems", the author: incorporated fleet level EV in integer
relaxed UC, collected and processed all necessary input data, visualised changes in UC
under EV integration, and presented the paper in live.

In the conference paper entitled: "Defining the Role of Traditional and Low Carbon Tech-
nologies in Providing Flexibility for Future Power Systems Operation", the author: re-
designed the model EV-UC LP model to incorporate decommission policies, collected

and processed all necessary input data, visualised changes under different policies, took
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[Pubs]

[Pubo]

[Pubjo]

[Pubyq]

[Pub]

[Pub3]

[Pubi4]

[Pub;s]

[Pubs]

part in writing of the paper.

In the conference paper entitled: "Improved Grid Operation Through Power Smoothing
Control Strategies Utilizing Dedicated Energy Storage at an EV Charging Station", the
author: participated in the conceptualization, took part in writing of the paper.

In the conference paper entitled: "Transportation and Power System Interdependency for
Urban Fast Charging and Battery Swapping Stations in Croatia", the author: participated
in the conceptualization of the paper, was in charge for choosing the right case study
location, conducted transport analysis, took part in writing of the paper.

In the conference paper entitled: "Electric Vehicle’s Effect on the Transmission System
Development", the author: conceptualized the paper, conducted literature review, ac-
quired are relevant data, wrote and presented the paper in live.

In the conference paper entitled: "Fast Charging Stations - Power and Ancillary Services
Provision", the author: conceptualized the paper, defined and created new models which
incorporate both slow and fast charging in UC, research the battery storage integration
into fast charging stations, conducted literature review, acquired are relevant data, wrote
and presented the paper in live.

In the conference paper entitled: "Flexibility Aspects’ Analysis of Future Power System
with Integrated Electric Vehicles", the author: conceptualized the paper, defined all po-
tential charging strategies, elaborated the flexibility potential of differed strategies, wrote
the paper.

In the conference paper entitled: "Integration of Electric Vehicles’ Supply Equipment in
Karlovac Distribution Network", the author: participated in the conceptualization of the
paper, was in charge for introduction and elaboration of the results, took part in writing
of the paper.

In the conference paper entitled: "Profit Margin of Electric Vehicle Battery Aggregator",
the author: envisioned the new model for EV aggregator, conducted literature review,
defined charging strategies and their flexibility services, defined different types of EV
aggregators, wrote and presented the paper in live.

In the conference paper entitled: "Electric Vehicles as Frequency Containment Reserve
Providers", the author: designed new model for deterministic EV aggregator reserve bid-
ding, implemented model in Fico Xpress, acquired all relevant input data, tested model
for all scenarios, elaborated and visualized results, wrote and presented the paper online.
In the conference paper entitled: "Tight Robust Formulation for Uncertain Reserve Ac-
tivation of an Electric Vehicle Aggregator", the author: designed new model for robust
EV aggregator reserve bidding, implemented model in Fico Xpress, acquired all relevant
input data, conducted statistical analysis on input data, created tight robust space, tested

model for all scenarios, elaborated and visualized results, wrote the paper.
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Chapter 7
Conclusions and Future Work

The presented thesis conducted thorough research in the field of smart electric vehicle charging,
on it’s effect on power system and on it’s potential to provide/sell flexibility to the power system
operator. The Section 7.1 will summarize the main conclusions of the thesis, while the Section

7.2 will provide an insight in author’s future research aspirations.

7.1 The Main Conclusions of the Thesis

The research on the e-mobility integration issues started with the detection of changes within
the unit commitment caused by penetration of both EV and RES (wind). Different power sys-
tem scenarios and charging strategies where developed and tested. This in-detail modeling and
analysis approach resulted with several important conclusions in EV-power system integration
topic applicable for wide range of existing power systems. First of all, uncontrolled EV charg-
ing should be rigorously avoided as it increases costs and emissions compared to the systems
without EVs. On the other hand, it is clear that controlled EV charging strategies, even with-
out discharging and/or reserve provision capabilities, decrease overall system cost and wind
curtailment and. V2G and reserve provision capabilities add additional new flexibility to the
power system and the reserve provision shifts from coal and gas plants to EVs. Decommission
of coal and nuclear power plants shows that the system becomes more flexible (decreased wind
curtailment), but it is also accompanied with increased flexibility provision from expensive gas
units (increased total cost). Here, the EVs flexibility potential stands out even more. When both
EVs and wind are able to provide reserves, the system always choose EVs as it means lower
wind curtailment rates. Fast EV charging can be extremely harmfull to the power system as
the powers drawn from the grid are very high. The results shows that there are two option to
mitigate those issues: integration of stationary storage within charging stations or usage of slow
charging flexibility to balance it.

The intermediate step of thesis research was based on the identifying the right strategy for
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EV aggregation. The charging station based concept observes the EVs only when connected to
a specific charging station. The EV based concept observes EVs wherever they drive or charge
and thus can result with higher flexibly potential and higher revenues. While the thesis does
a nice job into identification of the issue, it surly cannot steer the overall e-mobility into that
direction. However, it can be a first small step towards new system organisation.

The last part of the thesis deals with the challenges of accurate EV energy plus reserve
market modeling exposed to reserve activation uncertainty. This issue was, so far, not solved
in the scientific community. The results first demonstrated how neglecting reserve activation
can push EVs into infeasible states. Next it provided the solution in both stochastic and robust
uncertainty modelling. Even though both of those can be utilized, the results shows that the
robust modeling is better for the challenge-at-hand. The results also demonstrated how the
robust subspace can be efficiently tailored around the historic dataset to provide the better ratio

between conservativeness and risking.

7.2 Further Research Directions

The proposed robust modeling of reserve activation is a great way how to deal with activation
uncertainty but additional research can be carried out to lower the overall conservativness of
the approach. Two research directions are open: adaptive robust and distributionally robust op-
timization. The former direction opens the robust model for subsequent trading stages which
loosens strict obligations to stay feasible in the day-ahead stage only. It also creates more in-
between market arbitrage possibilities. The latter direction is a followup on the detail analysis
of the historic reserve activation data. It can be utilized to tailor the robust subspace on the prob-
ability density functions occurring though those historic data. Similarly to stochastic modelling,
this approach takes into account probability of occurrence and not only the worst case.

Also, the last part of the thesis dealt with modeling of the volume of the reserve activation,
however, the reserve activation price is also an interesting and insufficiently researched area.
Detail analysis of the price formation can be researched and as well as the potential to apply the

robust approach for the price uncertainty as well.
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ABSTRACT

As the share of integrated renewable energy sources (RES) increases, traditional operation principles of
the power systems need to change in order to maintain reliable and secure service provision, on one
hand, and minimal cost and environmentally friendly electricity generation on the other. The challenge
of alleviating additional uncertainty and variability brought by new sources to the system operation is
seen as defining both flexibility capacities and flexibility requirements through provision of multiple ser-
vices. In this context the role of emerging technologies, such as electric vehicles (EV) and energy storage
(ES), is recognized through their active participation in providing both energy and reserve service.

This paper elaborates on the benefits of active EV participation in multiple system services through var-
ious charging strategies. The presented mixed integer linear programming (MILP) unit commitment
problem (UC) considers the capability of EV to provide primary, secondary and tertiary reserve as well
as energy, however the focus is put on the benefits of EV providing spinning reserve services. The results
clearly show benefits of multiple EV role to that of providing energy only. In addition the paper analyses
multiple power systems, with regards to their energy mix, and recognizes how integration of EVs reflects
on power system flexibility through metrics expressed as operational cost, environmental benefits and
reduced wind curtailment.

© 2015 Elsevier Ltd. All rights reserved.

1. Introduction

equilibrium. To compensate these imbalances the system operator
is compelled to have enough reserve in every moment, meaning

Electric power systems are experiencing tremendous trans-
formation over the past few decades as the introduction of new
low carbon technologies (LCT) brings changes in economic, envi-
ronmental and regulatory aspects. One of key challenges in power
systems today is the integration of renewable energy sources (RES)
which are at the same time creating benefits to national energy
policies (energy security, independence on import oil and gas),
national economy (new jobs in rural communities) and to human
health (decrease of greenhouse gas emissions and waste), but are
also creating additional uncertainty and variability and challenging
traditional principles of maintaining generation and consumption

* Corresponding author.
E-mail address: ivan.pavic@fer.hr (1. Pavic).

http://dx.doi.org/10.1016/j.apenergy.2015.07.070
0306-2619/© 2015 Elsevier Ltd. All rights reserved.

that the system must have enough flexibility. These services are
provided by controllable, generating units through ancillary ser-
vices forcing traditional fossil fuel based generators to operate in
non-optimal working states, sometimes resulting in the overall
operation cost and emissions increase despite the integration of
clean energy sources [1,2].

With the uptake of LCT, new concepts for providing systems
flexibility are emerging where both interconnections to other,
more flexible power systems, or integration of new market partici-
pants, such as energy storage (ES), electric vehicles (EV) and
multi-energy concepts [3], will change the paradigm of how low
carbon power systems operate. Advancements in the field of
energy storage technologies, improving their performance and
reducing their investment cost, are making them a relevant future
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Nomenclature

Decision variables

pﬁ;TP thermal units generation
pgfﬂl’ hydro units generation
pglfl’ﬂ p?;"s pump storage generation/pumping
pf[%—Wl’ wind power generation

P&V, pdEY electric vehicles slow charging/discharging

piEY electric vehicles fast charging
up-TP fenTP pup-TPpdn TP thermal units primary(f)/secondary(r)
up/down reserve provision
up-HP pin P ryp-fPrdnHP hydro  units primary(f)/secondary(r)
up/down reserve provision
up-PS fnPS pup-PSpdnPS pump  storage primary(f)/secondary(r)
up/down reserve provision
'[f'l?’EV, dn-EV. rEE‘EVrg?-EV electric  vehicles primary(f)/sec-
ondary(r) up/down reserve provision
qﬁ'i"TP thermal units tertiary up reserve provision
sV total energy in a cluster of EVs
satr-EV total energy in cluster of EVs arriving to the
charging stations
sjeav-EV total energy in a cluster of EVs leaving the
grid
pi-Ev percentage of fast charging EVs
xGEY number of EVs charging
psh-we curtailed wind power
P total thermal power plant cost
c;iP total hydro power plant cost
Input parameters
Pd power demand
FiP primary up reserve requirements
Ff‘“ primary down reserve requirements
R® secondary up reserve requirements
Rf“ secondary down reserve requirements
iP tertiary up reserve requirements
PP potential wind power generation

REV,O.Sh7 thEVAh

secondary and tertiary reserve requirements in-

crease caused by uncontrolled EVs charging

O_il(O.Sh),EV7 fl(‘”‘)’EV EVs uncontrolled charging standard devia-
tion for secondary and tertiary reserve

g\03M-WP GA-WP - \ind power standard deviation for secondary
and tertiary reserve

NaT-EV number of EVs arriving (plugging in) to the
grid

N number of EVs connected to the grid

lef"-EV number of EVs leaving the grid

Ni_TP number of thermal technology types

Ni_HP number of hydro technology types

Ni_PS number of pump storage technology types

Ni_EV number of electric vehicles types

od power demand standard deviation

psmax the biggest online unit in power system

CYH-EY time needed to fully charge EVs at full power
¢-EV EV charging efficiency
nd-&v EVs discharging efficiency
At time period (0.5 h) for energy calculation
SO-EV energy conserved in (all) EVs in time step zero
Smin-EV the lowest SOC value for one EV
Smax-EV the highest SOC value for one EV
seons-EV energy conserved in one EV which arrives to
the grid
SmincEV the glowest allowed SOC in EVs leaving the
rid
pfmax-EV %ast charging power maximum
G total number of EVs
pmax-EV slow charging power maximum

Abbreviations

BS battery systems

CCGT Combined Cycle Gas Turbine

CHPP Conventional Hydro Power Plant

CoInTh conventional inflexible thermal system

EPS electric power system

ES energy storage

EV electric vehicle

FITh flexible thermal system

G2V-NR grid-to-vehicle without reserve provision
capabilities

G2V-YR grid-to-vehicle with reserve provision capa-
bilities

HP hydro power

HyTh Hydro Thermal system

InTh inflexible thermal system

LCT low carbon technologies

LolnFI low carbon inflexible thermal system

MILP Mixed Integer Linear Programing

NO-EV Mode without Evs

NPP nuclear power plants

OCGT Open Cycle Gas Turbine

PS pump storage

RES renewable energy sources

RoR run-of-river

SO system operator

SocC state-of-charge

TP thermal power

TSC Total System Cost

TSE Total System Emissions

uc unit commitment

UCH-NR uncontrolled charging without additional re-
serve requirements

UCH-YR uncontrolled charging with additional reserve
requirements

V2G-NR vehicle-to-grid without reserve provision
capabilities

V2G-YR vehicle-to-grid with reserve provision capa-
bilities

WPP Wind Power Production

flexibility provider as can be found in [4-7]. Microgrids are another
promising concept where, by aggregating groups of geographically
close loads and generators, the focus is shifting from centralized
service provision to local, more system independent as described
in [8,9]. However, currently the only integrated concept is that of
demand response programs which includes changes in electric
consumption by end-users in response to changes in electricity

prices throughout day [10,11]. This concept has the potential to
increase the systems flexibility by providing reserve to power sys-
tems in exchange for lower cost electricity for the end-users.

The focus of this paper is highlight the benefits of controlled
electric vehicles charging which can be considered as a combina-
tion of all those aforementioned concepts; the battery on board
acts as a storage unit, while a parallel can be drown between
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behaviour of drivers and household consumers and their geograph-
ical disparity which resembles that of multi microgrid compo-
nents. Electric vehicles (EVs) are in fact additional demand to
electric power system, however depending on their charging beha-
viour they can be seen as uncontrolled (inflexible) or controlled
(flexible) load. Controlled charging of EVs means that EVs are
demand responsive loads whose interaction with electric power
system (charging) is driven by market or system operator signals
throughout day. Since EVs can store energy they can also be
observed as mobile energy storage units that can charge or dis-
charge energy. Although EVs could be charged at home or work
(slow charging) or at charging stations (fast charging), this paper
observes only slow-charging EVs. Integration of new electricity
consumers is often followed by additional investments into trans-
mission and distribution network infrastructure, since investments
follow human activity. This in terms means most of potential net-
work upgrades would be at residential level. However, if EV charg-
ing is managed wisely investing in electric networks could be
deferred. When all mentioned is recapitulated, EVs seem to have
significant potential for providing flexibility both in energy and
ancillary services.'

This paper will provide a critical estimation of EVs benefits to
the high share RES power systems through a detailed analyses of
participation in both energy and reserve services analysing differ-
ent energy mixes and EV charging strategies.

2. Main contributions and literature overview

One of the most energy-consuming sectors, with more than 25%
contribution in total energy consumed worldwide, is transportation
sector [12], similar to the share of greenhouse gases coming from it.
Regulatory trends drive the transformation of transportation sector
from oil-consuming to electricity-consuming sector. Large number
of EVs is already on the roads and more of them is predicted to be
released into the market in the next few years [13-15].

A number of papers focuses on the capability of EVs to partici-
pate in the ancillary service markets. However, there is still a lack
of research defining what are the benefits of coordinated EVs
charging with respect to different energy mix and overall system
cost or elaboration how does the participation of EVs alter the role
of traditional plants in providing different services. Paper [16] pro-
poses aggregated EVs command architecture where EVs communi-
cate with their aggregator who then acts as a single market entity
and posts bids on energy and ancillary services market. The avail-
ability, reliability and value of EVs provided ancillary services is
calculated both for single EV direct participation and aggregated
architecture and compared with that of gas turbines. Aggregative
architecture has higher or same availability and reliability as that
of gas turbines but, as one would expect, lower revenues for ancil-
lary services compared with direct EV participation. There is signif-
icant potential for financial return for the EV’s owners when V2G is
used for regulation provision and even higher when combined
with peak reduction (EVs power injections during peak hours) as
found in [17]. Authors in [18] have revealed that profitable peak
reduction could be achievable through real-time scheduling tech-
niques. Brief description of control reserves, similar to those used
in this paper, and V2G revenues for ancillary services provision
with different levels of charging infrastructure is provided in
[19]. Costs and revenues for ancillary services provision for differ-
ent EV’s fleets and different regulation markets are presented in
[20]. Authors used four regulation markets (NYISO, CAISO, ERCOT
and PJM) for annual profit calculation which is on some level

1 Term of ancillary services in this paper is used for multiple reserve services, with
focus on provision of spinning reserve services (in particular secondary reserve).

similar to different energy mixes analyses in this paper. Different
markets entails different internal generation structure, e.g. energy
mixes. The difference is that this paper observes savings for system
operator whereas authors of aforementioned research analyse
profits for EV owners. Papers [21-23] present primary frequency
control of EVs on smaller timescale, few hours, with higher power
fluctuations resolution (minutes). Primary reserve in this paper is
analysed as pre-occupied space which could be otherwise used
for power generation. EVs as responsive demand (in this case it
means to unplug EVs if frequency drops) for frequency support
through different charging strategies with different charging pro-
files are observed in [24]. Detailed unit commitment (UC) model
is presented in [25] where EVs are analysed through five modes:
EVs charging, EVs discharging, EVs for reserve provision only, EVs
used for transport and idle plugged-in EVs. The studies in the paper
focus on peak increase in case where EVs are uncontrollably
charged, charging and discharging behaviour over day for different
mark-ups for power injections, state-of-charge (SOC) of EVs over
day, reserve provision by EVs over day for different price of reserve,
etc. However, all the analyses are again conducted only for a single
day and from the aspect of the EV owner as market participant.
Stochastic EVs model is formulated in [26] where objective func-
tion incorporates multiple markets (day-ahead energy, stochastic
intraday energy, regulating reserve) and costs (reserve compensa-
tion and driver satisfaction cost). The last mentioned cost repre-
sents penalties for non-supplied energy to EVs which results in a
conclusion that committing EVs for reserve introduces profit
reduction for EV. However, it does not provide insight into schedul-
ing of energy and reserve services and does not answer a question
of how these services shift to new units with the introduction of
EV. In addition, it does not provide annual analyses to properly
evaluate the benefits of EV integration. In [27], a UC model of ther-
mal generation based power system with incorporated EVs is pre-
sented. Authors modelled EVs as additional cost and included
revenues for ancillary service provision. Traditional units act
differently when EVs are used for ancillary services. EVs reserve
provision increases efficiency of online units and turn-off the most
expensive one. Although similarities with this paper’s analyse
exist, mentioned paper provides shallower analyse of thermal units
reserve provision, unit commitment, system decreased cost etc.
Another detail model of V2G assets is defined in [28]. Different
EV’s battery replacement costs and different types of EVs are used
in these simulations. Higher battery replacement cost entails smal-
ler amount of energy injected back to grid and smaller amount of
regulation up capacity sold to the system operator (SO). Positive
interaction between high wind power production and EV’s
contingency reserve provision are explained the case of Irish power
system (52% of wind penetration) in [29]. Interesting work is
presented in [30] where EVs charging is explored as an alternative
for additional cross-border transmission investments. Besides
transmission investment deferral, the paper found that RES
curtailment, electricity price and energy storage usage are reduced
when EVs charging is controlled. Covering EVs charging by means
of variable renewable generation is done in [31]. Authors compare
coordinated and uncoordinated charging in a week and annual
simulations with sensitivity analyses on charging power,
generation portfolio and charging availability. The last two papers
observe only EVs charging, while EVs discharging and reserve
provision has not been discussed. Worth mentioning study,
focusing on energy provision by EV, is [32]. Authors are observing
EVs as distributed energy storage system on a single day time scale
but they do not consider EVs as potential reserve providers. Detail
research on EVs emissions performance on different driving
patterns, charging profiles and electricity mix is done in [33].
Along with the presented literature a short review of the EVs
participation in frequency regulation is given in [34].
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Most of the above mentioned papers observe revenues for
potential EV owners analysing participation in ancillary service
markets as potentially interesting business model for the end EVs
users or aggregators. The goal of the paper is to define the impact
of EV integration from the standpoint of the power system opera-
tor. Benefits from EV aggregation is not the topic of this paper; in
other words the system does not care whether EVs cooperate
under the aggregator principle or they work alone, as long as they
provide the required service. Results of this paper are primarily
recognizing benefits and improvements for power system opera-
tion in terms of operational cost, environmental benefits and
reduced wind curtailment. The important questions that will be
answered throughout paper are: how do EVs affect traditional unit
commitment for energy and reserve services? How does provision
of reserve from EV’s affect traditional unit commitment for power
and reserve? When will the system gain most from the EV's? How
does the increase in EV’s percentage affect the profitability of EV’s
reserve provision? How do EVs affect wind curtailment in future
high share wind systems? Is there a positive correlation between
increase in WPP and increase in EV’s percentage? Which energy
mixes acquire most benefits from EV’s reserve provision?

Compared to the existing literature, the paper brings novelty
through detailed analysis of provision of spinning reserve services
and elaboration how service provision shifts from traditional units
to more flexible and environmentally friendlier units. It also recog-
nizes that flexibility benefits are different for different energy
mixes through annual analyses of all three relevant flexibility met-
rics: operational cost, CO, emissions and wind curtailment.

The following Section, Section 3, elaborates the unit commit-
ment model based on mixed integer linear programming (MILP)
and input parameters used, focusing on thorough explanation of
EVs behaviour equations. First part of Section 4 provides an answers
on the above stated questions by analysing one-week simulation
results. In second part of Section 4 annual analyses defines benefits
of EV coordinated participation in multiple markets for various
energy mix power systems. Section 5 provides concluding remarks,
emphasizing the most important contributions of the paper.

3. Power system components and modelling

All simulations are run in Fico Xpress programming environ-
ment [35] on a Lenovo ThinkCentre computer (4 GB RAM). The
electric power system is composed of conventional power plants
such as hydro, fossil based thermal power plants and nuclear
power plants with the capability of changing the energy mix and,
by doing that, representing specific country system. This system
is upgraded with models of emerging new technologies such as
EVs, wind power plants (WP), and stationary battery systems
(BS). Simulation model’s architecture is designed to correspond
to different national power systems; depending on the input data
it can provide results for whatever power system’s architecture.
To speed up the simulations the system components are clustered
by type of particular technology, since number of relevant papers
have demonstrated accuracy of such approach, see [36,37]. The fol-
lowing subsections explain in detail vital components of proposed
model and their input parameters. Graphical representation of pro-
posed EPS and used scenarios are shown later in the paper,
Section 3.3 in Fig. 3. For better understanding of the mathematical
expressions it is important to keep in mind:

e Decision variables are written in italic lower case.

e Input parameters are written in roman upper case (or roman
Greek letters).

e Extended variable/parameter name is written as roman super-
script before underline.

e Technology to which variable/parameter is referring to is writ-
ten as roman superscript after the underline.

o Indexes are written as italic subscript.

e Index i corresponds to type of particular technology.

e Index t corresponds to particular time step.

e All equations are written for one particular time-step/technology
but they all apply to all time-steps/technologies in observed
range (with the exception of initial conditions).

e Time step in this paper is 0.5 h which entails 336 time steps for
one week period.

e Unless otherwise noted decision variables are nonnegative
values.

3.1. Power system and electrical demand

Electric generation and consumption equilibrium must be satis-
fied in all time-steps. Mathematical notation of the last sentence is
contained in (1). Left side of the equation present conventional
(thermal - p&™, hydro - p&"*, pump storage - p*"™) and RESs
(wind - p&"P) generation and pump storage pumping (pP-"°) with
added EVs discharging (p®-£V), charging (p*-tV) and fast charging
(p™tY), while left side present electric demand (PY). Electric
demand for UK power system, which is a typical low flexible power
system relaying on thermal power plants, is displayed in Fig. 1 for
typical high (60 GW - winter peak) and low-demand week
(50 GW) [38]. Additional data about UK power system used can
be found in [39].

Ni_TP Ni_HP Ni_PS
Z (p%}TP> + Z (pﬁHp) + Z <pgr;;1>s 7ptpj,PS) +p§’wp
i=1 i=1 i1
Ni_EV l 1
=3 (P - P - ) = P (1
i=1

Other system related Eqs. (2)-(6) are reserve provision require-
ments. As it can be seen from the following equations, five reserve
services are modelled:

e Primary reserve up (f'P).

e Primary reserve down (f").

e Secondary reserve up (r'?).

o Secondary reserve down (r9").
o Tertiary up (q"P).

NLTP L NLHP L NLPS L NLEV
up_ up_ up_| up_| up
th.i + Zfr,i + th.i + E fii o = F )
i=1 i=1 i=1 i=1
NTP L NLHP L NLPS L NLEV
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th.i + Zfr,i + E fei+ E fii =2 F 3)
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Fig. 1. Weekly demand and wind profiles.
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Detailed description of mentioned control reserves could be
found in [40]. Primary and secondary reserve in this work are pro-
vided by online units (thermal, hydro, EVs), whereas tertiary con-
trol can be provided from both online and offline quick-start
(CCGT, OCGT) units. Primary control reserve, both up and down,
are at constant values of 1.9 GW as they corresponds to the reserve
for frequency response in UK power system [38]. Secondary and
tertiary control are time vectors of constant values. They depend
on the electrical demand (taking into account variability of
demand through standard deviations of load forecast ¢%), wind
power production (taking into account uncertainty and variability
of wind generation by standard deviation of wind forecast on dif-
ferent time scales through variables ¢(®*M-WP and ¢“M-WP) and
EV’s charging mode (by taking into account a fixed value describ-
ing uncertain nature of EV arrival and battery SOC through vari-
ables REV-0>M and REV-4h) as well as the outage of the largest
generating unit P®™® [41]. Uncontrolled charging (UCH) mode,
due to its uncontrollability, cannot participate in energy markets
(in terms of shifting its charging to a more favourable periods)
nor provide ancillary services to the system operator. In addition,
due to its unpredictability and variability UCH can increase sys-
tem’s reserve requirements. An estimation of UCH mode reserve
increase (7) is added to standard reserve requirements formulas
(8)-(10). Up reserve requirements include the largest online unit
(this is taken into account as the largest generator outage).
Reserves are modelled as in [37,42].2
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3.2. Conventional power plants

As already mentioned, the core of the analysed EPS’s are
hydro-thermal generating units. All units are modelled as clustered
and participate in daily schedule together. Additional explanation
of the conventional and clustered UC thermal model with or

2 The same formula applies for Rt-*" in (10), the only difference is substitution of
GSIOShEV (yivp os1(0.5h) EV

without RES could be found in [37,42,43]. Also, interesting recent
publications related to the UC issues can be found in [44-46].
Thermal units are subjected to the following constraints:

e Power generation constraints (piece-wise linear cost curve).

e Minimum up and down times.

e Ramping constraints.

e Reserve provision constraints (primary, secondary and tertiary).

e Greenhouse gas emissions (included as additional cost in objec-
tive function).

Four different types of thermal power plants (TP) are
considered:

e Nuclear power plants.

e Coal-fired thermal power plants.

e Combined-Cycle Gas Turbines (CCGT).
e Open-Cycle Gas Turbines (OCGT).

Hydro Power Plants (HP) are modelled with small adjustments
relative to the models in the available literature [1,47]. Hydro units
are subjected to the following constraints®:

e Water balance equation.

e Power generation constraints.

e Reservoir constraints.

e Hydro turbine constraints.

e Spillage constraint.

e Reserve provision constraints (primary, secondary and tertiary);

Three different types of hydro power plants (HP) are
considered:

e Run-of-river hydro power plants (RoR).

e Conventional Hydro Power Plants with daily accumulation
(CHPP).

e Pump storage (PS).

Thermal and hydro power plants parameters can be found in
Appendix (Tables 3 and 4).

3.3. Electric vehicles

As stated above, RES introduced new challenges to traditional
EPS’s operation principles. The incapability to accurately forecast
their next day schedule resulted in new operating costs to the
EPSs. Flexible and responsive units have to be scheduled in order
to provide stable operation and unavailability of such units leads
to wind curtailment, lower generation efficiency of conventional
units, and transmission congestions. Smart planning of EV’s charg-
ing infrastructure and EV’s batteries has the potential to alleviate
some of the challenges and to provide the needed flexibility
enabling further integration of variable and uncertain RES.
Depending on their operation mode EVs could behave as new
source of flexibility or they could further damage system’s flexibil-
ity. For the purpose of this work EV’s are modelled through six
operation models as follows:

e Uncontrolled CHarging with No additional Reserve require-
ments (UCH-NR) - EVs plug-in when they stop driving and
charge until fully charged and their charging does not affect
reserve requirements.

3 Pump storage units are subjected to “double” constraints (upper and lower
reservoir, generation and pumping, etc.).
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e Uncontrolled CHarging with (Yes) impact on Reserve (UCH-YR)
- EVs plug-in when they stop driving and charge until fully
charged. The uncertainty of their arrival time and SoC of batter-
ies increases reserve requirements. These first two types focus
on an issue still not properly addressed in the literature — EV
as additional source of uncertainty and variability.

Controlled grid-to-vehicle charging with No possibility for pro-

viding Reserve (G2V-NR) - optimal allocation of EVs charging

resources without possibility to inject power back to grid or
to provide reserve services.

Controlled grid-to-vehicle charging with (Yes) possibility to

provide Reserve (G2V-YR) - optimal allocation of EVs charging

resources without possibility to inject power back to grid but
with possibility to provide primary and secondary reserve.

o Controlled vehicle-to-grid charging with No possibility for pro-
viding Reserve (V2G-NR) - optimal allocation of EVs charging
resources with possibility to inject power back to grid but with-
out participating in different reserve services provision.

e Controlled vehicle-to-grid charging with (Yes) possibility to
provide Reserve (V2G-YR) - optimal allocation of EVs charging
resources with possibility to inject power back to grid and with
the possibility to provide reserve services.

All of these operating modes are subjected to the following
constraints:

_EV __ <_EV arr_EV leav_EV c_EV c_EV f_EV
St =Spait S TS PG kM R AL+ Py

# 5EY AL — pS{EV/n;i,EV * At (11)

_EV __ cO0_EV arr_EV leav_EV c_EV c_EV f_EV
St =Si o S =St AP R R AL+ P

6 P 1)
S (13)

_EV min_EV
N?j % Si i + S?;r_EV _ Slfiav_EV < SE];:V

< NEP SR B g (14)
0 < S;ll:r_EV < N?_?‘EV * Sicons,EV ( 15)
Nl:iav,EV % S;ninc_EV < Slfiav,EV < Nlt?av,EV % S:nax_EV (16)
p{;EV > pg_Ev /100 « P{max-EV " (G{EV _ N%JTEV) /3 17)

EVs are aggregated and observed as one unit with
time-dependant parameters. Energy conservation equation of
aggregated EVsisrepresentedin(11). Energy storedinall EVs of type
i (the model observes three types of EV, as explained later) at time
step t is on the left side of equality sign (s-£V), whereas right side is
composed of energy stored at past time step + energy stored in arriv-
ing/leaving (s*"™FV/s'®a-EV) EVs, + charged (slow p*-" and fast p™£Y)
and discharged (p9-FV) EVs energy at actual time step. Initial and
final conditions are shown as (12) and (13). Eq. (14) represent
boundaries for EVs storage size. EVs usually do not discharge their
entire stored energy for driving, meaning that most of the energy
is still stored when they plug-into the charging point. Three types
of EVs are developed based on their trip lengths (based on their con-
sumed energy for driving) as shown in Table 1. Percentage of EV’s
typesin EV’s fleet is chosen to match real proportions (Table 1) based
on the [48]. One week driving patterns are extracted from the same
study [48]. Every day is modelled with representative driving pat-
terns as shown on Fig. 2. Input vectors N &*Y, N,V and
N, ®-EV are derived from those curves. Variable s, ™V denotes
unconsumed energy of returning EVs (15). Variable s °®-E¥ denotes

Table 1
Electric vehicle’s parameters.

Input parameter Personal vehicle

Ppin (KW) 0.2
Prnax (KW) 2
Smin (kW h) 4
Simax (KW h) 20
Siinc (KW h) 20
Ne» Na 0.95
Pfinax (KW) 50
Range (km) Short 20
Medium 40
Long 80
Short 4
Consumed energy per trip (kW h) Medium 8
Long 16
Percentage of EVs type and range in Short 82%
total number of EVs Medium 10%
Long 8%

Percetage of on road EVs
»
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Fig. 2. EVs driving pattern.

energy stored in EVs leaving the grid (16). It is assumed that all EV’s
owners require 100% SOC when leaving the grid (§;™n¢-EV = §;max-EV),
Although the number of vehicles can be modelled as variable (17),
fast charging in this paper is taken as constant value; 5% of
on-road EVs are allowed to use fast-charging stations (p,~&" = 5%).
The assumed duration of fast charging is ten minutes and to
assure this, right side of (17) is divided by 3 ((30 min time
period/3) =10 min charging). Fast charging is assumed to be
uncontrolled so it increases reserve requirements in a similar
manner as uncontrolled slow charging as shown in Egs. (8)-(10).
This paper analyses only slow charging effect on the EPS so no
additional description of fast charging model will be provided.

Specific constraints for different charging modes are listed
below (18)-(26).

UCH:

Pl =0 (18)
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Fig. 3. Modelled power system and scenarios used in simulations.
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Uncontrolled charging mode does not allow EVs to inject power
back into the distribution grid (18). Auxiliary constant GY“"-EV rep-
resents time necessary to fully charge EV’s battery while charging
is at rated power. Initial conditions are modelled in (20). EV’s driv-
ing patterns are constructed continuously from available weekly
data, meaning that N,V data from time steps before time step
1 are the same as that of the last time steps. In other words
required N, 2™V for periods before first time step are not exclu-
sively modelled but taken from last periods. Charging in remaining
periods is modelled with (21).

The concept of UCH is inflexible, meaning once EVs are
plugged-in they are being charged at power ranging from 90% to
110% of battery’s rated power till they fully charged. Controlled
G2V charging mode allows only charging during periods beneficial
for the system as shown in (22) and (23). On the other hand in the
controlled V2G regime, discharging energy into the grid is addi-
tionally allowed as modelled in (25) and (26). Integer variable
x. Y denotes the number of EVs being charged at time t (24),
whereas (1 — x,;“t") denotes the number of EVs being discharged
at time t.

All of the charging modes (UCH, G2V and V2G) may have an
impact on reserve requirements. Due to its uncontrollability, vari-
ability and uncertainty, UCH will most likely negatively affect the
reserve requirements, resulting in increase in system reserve
requirements, as shown in (8)-(10). G2V and V2G due to their con-
trollability can be observed in the context of additional reserve

provision to the EPS. In all three modes, EV’s influence on reserve
is included or excluded from consideration based on author’s deci-
sion, resulting in multiple scenarios for different service provision.
The secondary reserve provision in the G2V charging mode is mod-
elled with (27) and (28), and in the V2G mode in (31) and (32).
Same applies for primary reserve plus additional decrease for
already allocated secondary reserve (r"P-=V/r4"-F") as can be seen
in (29), (30), (33) and (34).
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V2G:
up-_EV max_EV g_EV c_EV d_EV Cc_EV min_EV
rio <P * (Nt,i — X ) —p P R
c_EV
* X 31
dn_EV d_EV min_EV g_EV c_EV max_EV c_EV
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up_EV max_EV g_EV c_EV _EV c_EV min_EV
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c_EV up_EV
*Xep — T (33)
n_EV d_EV min_EV g_EV c_EV max_EV c_EV
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3.4. Renewable energy sources

Real historical data (P~*¥") from Fig. 1 are used to model actual
wind power production (p&"F) and it is displayed in Fig. 1.
Decision variable pS"™"’ allows wind curtailment (shedding).
Wind curtailment is undesirable and it is a metric to evaluate the
EPS’s flexibility; the larger the curtailment the less flexible the
EPS is. Wind Power Production (WPP) is represented with (35).

(35)

g WP | sh.WP _ p-WP
b+ D =P;
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3.5. Objective function

The objective function is minimization operational costs from
the units providing energy and reserve services to the system
(36). Thermal (start-up, shut-down, fuel, O&M, greenhouse gas
emissions) and hydro (O&M) costs are included. Thermal fuel con-
sumption curve is piece-wise linearized (3 segments) [37,42].

Nt |:Ni_TP

min COST = | Y (¢;F) + Nil’(q?r)) } )
[ i=1

4. Simulation and results

Weekly and annual simulations are performed in this section to
gain insight into EV impact on UC performance and traditional
principles of providing market services. First part of simulations
aim to show EV’s physical and economic impact on power and
reserve one-week unit commitment. This is shown in
Figs. 4 and 7 through three different graphs presenting: (i) EVs
charging/discharging and their impact on conventional energy
scheduling; (ii) secondary up and (iii) secondary down reserve.
Although the designed model enables multi reserve service analy-
ses, as already mentioned, due to space constraints only secondary
reserve scheduling will be shown. The results are shown for the
base case (without EVs or NO-EV case) and compared with other
above listed EV’s operating modes. In addition, two different sce-
narios are taken into account: Conventional Inflexible Thermal
(ColnTh) system, with no wind penetration, and low carbon
inflexible thermal system with 20% of RESs (LolInFl).

Second part of simulations focuses on EVs and WPPs interaction
for G2V charging mode with and without EV’s reserve provision
capabilities. EPS’s savings and wind curtailment decrease caused
by EV’s reserve provision are the main indicators of EV’s capability
to enhance flexibility of high RES systems. Seven different percent-
ages of EVs and WPPs, ranging from 0% to 60% with 10% step
increase, and three different energy mix scenarios are used:
Inflexible Thermal (InTh), Flexible Thermal (FITh) and
Hydro-Thermal (HyTh) system. Details on these scenarios are pro-
vided in later subsections. Integration of particular technologies
used in different scenarios is presented in Table 2. EV’s input
parameters are shown in Table 1.

4.1. One-week simulations

4.1.1. Conventional inflexible thermal system (ColnFl)

Fig. 4 displays EV’s charging and discharging behaviour as well
as secondary up and down reserve provision (these are represented
by three graphs in each row shown on x-axis) for simulations of the
CoInTh system. The analyses are done for base case without EVs
(NO-EV) and are compared with 6 other scenarios changing charg-
ing/discharging modes of EV as well as type of services they can
provide (this are in order shown on y-axis in Fig. 4). For easier
understanding of the results in Fig. 4 the following should be kept
in mind:

o First vertical column graphs present scheduling of energy in UC
for total of 7 scenarios; the first one without EV and six for dif-
ferent charging strategies of EV.

e Second and third vertical column present secondary up and
down reserve for total of 7 scenarios; the first one without EV
and six for different charging strategies of EV.

Although the presented UC model considers scheduling of mul-
tiple services, due to limited space, Fig. 4 shows the results only for
secondary reserve service. It should be mentioned that the same

comparison and analyses could be done for primary and tertiary
reserve as well.

The analysed EPS resembles that of the UK and for relevant
analysis and comparison all the other data is taken for the UK sys-
tem as well. There are approximately 30 million cars in UK at the
moment [49]. For the purposes of this simulation the assumption
is made that 10% of those vehicles is going to be replaced with
EVs. If all those EVs would charge at the same moment it would
increase the electricity demand by 20%, i.e. by 12 GW. Further in
the paper number of EVs will be expressed as percentage of total
electric demand not as percentage of total number of vehicles on
road.

Base case (NO-EV) represents conventional unit commitment
model with no RESs and EVs. Nuclear units cover base load, they
do not alter their production and do not provide any kind of
reserve. Although NPP are not inflexible units, traditional
approaches suggest NPP are not used for provision of ancillary ser-
vices, with the exception of contingency reserves, nor for following
net demand changes. Coal power plants are units of limited flexi-
bility and they provide both the up and down reserve. CCGT units
cover workday'’s daily peak period demand, and are almost com-
pletely shut down on weekends due to lower electricity demand.
The only period when CCGT units provide up reserve are those
days of the week when they also cover part of the energy demand.
This is happening only during peak periods since lower cost coal
power plants are running at their maximum and additional
required reserve is provided by more expensive online units such
as CCGT. Although some CCGT units are scheduled to provide down
reserve during peak periods, almost all down reserve is provided
by coal. Aforementioned occurs since coal units are used to provide
most of the energy (taking into account only units that can provide
reserve, so excluding NPP) and thus, a logical way to provide down
reserve is to ramp coal units down. OCGT units are the most expen-
sive units and also the most flexible units, however they are offline
most of the time. With the exception of some specific periods, they
are primarily used to provide the required tertiary reserve.

The second analysis shows how EPS operation changes with the
integration of non-flexible EVs. Charging of uncontrollable EV is
presented by green line in first graph (energy graph, second row
and first column of Fig. 4) of the unit commitment. The demand
curve of EVs charging requirements follows their driving patterns
(Fig. 2). Required power for EV charging is high throughout day,
with peak charging power in the afternoon when most of the EVs
return home. Blue line in the energy graph displays demand with-
out EV, so comparing it with the black line (total demand) it can be
seen that demand has increased. Increased demand, i.e. increased
energy consumption, entails increased power generation and thus
increased Total System Cost (TSC) and Total System Emissions
(TSE). In addition, increase in TSC is the result of running more
expensive units to cover the higher demand. The third reason is
larger requirements for up reserve, in particular scheduling of
more OCGT units. Cheaper coal and CCGT units during peak periods
are providing energy so OCGT units are required to provide reserve.
Increased production from gas turbines does not necessarily mean
the increase in TSE since the emissions rate of OCGT is lower than
that of coal. Down reserve is provided purely from coal units same
as in the base case.

In the third case scenario uncontrolled charging results in addi-
tional reserve requirements (UCH-YR case); this can be easily
explained by the difficult to predict arrival time and difficult to
predict state of charge of EV’s batteries. To cover this new reserve
demand, new units need to be online to provide it. Although no
additional energy is required, OCGT units need to be scheduled
to cover energy demand during weekly minimum to be able to cor-
respondingly provide more reserve. Higher reserve requirements,
provided by OCGT, in addition to running expensive OCGT to
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Table 2
Scenarios generation mixes.

Generation Thermal power plants (TPP) Hydro power plant
type® (HPP)
Nuclear  Coal CCGT OCGT CHPP RoR PS
(%) (%) (%) (%) (%) (%) (%)
InTh 35 45 15 5 0 0 0
FITh 15 25 45 15 0 0 0
HyTh 20 20 15 0 15 15 15

2 Percentage of totally needed generation capacity to cover demand, reserve and
primary control requirements.

provide energy, means increase in TSC and slight decrease in TSE
(less power is produced from more emission intensive coal).

The fourth scenario analyses the controllable EV scenario,
where EV can only be charged from the power system. G2V-NR
mode follows different charging pattern compared to that in UCH
as shown in Fig. 4. EVs are charged at low-demand periods (at
night and weekends) and this results in the lower TSC and highest
system benefits. Coordinated charging results in more evenly dis-
tributed generation and consumption and, due to lower number
of unit’s start-up and shut-downs, lower TSC. In addition, the
flexible EV charging had an impact on both up and down reserves
requirements resulting in lower demand when compared to
previous two cases.

In the fifth analysed scenario controllable EVs can provide both
energy and reserve, this is G2V-YR scenario mode. Unlike the pre-
vious case the charging does not occur only during the night, it is
rather uniformly distributed through the day during the entire
week. TSC is lower than in all previous scenarios since EV’'s will
be assigned to provide secondary reserve instead of more expen-
sive coal, CCGT or OCGT units. Another interesting phenomenon,
associated with G2V-YR mode, is a slight increase in TSE. Since coal
power plants do not provide down reserve they are scheduled to
operate at technical minimum during low demand periods.
Although this is less costly than to work at full power, the emis-
sions rate (expressed as tCO,/MW h) is higher. Also, assigning less
up reserve to coal units means they will participate more in energy
provision during peak periods, resulting in higher total system
emissions.

The sixth scenario allows both controlled charging and dis-
charging in V2G-NR mode. It can be easily noticed that TSC addi-
tional decreases, compared to G2V-NR mode, due to back-to-grid
power injections during peak periods. Although total energy
demand is higher in this scenario since part of the energy is lost
due to charging/discharging efficiencies, but more energy is gener-
ated by lower cost units. Energy discharged by EVs is shown with
light green area in Fig. 4 and can be noticed particularly during
peak demand periods. EVs are being charged during low demand
periods resulting in even more flattened net demand curve. An
interesting observation is that G2V-YR mode has lower TSC than
V2G-NR mode, which is mostly caused by more energy that needs
to be generated by thermal units in the latter case. The same can be
noticed for TSE.

The seventh scenario allows controlled EV charging and dis-
charging and participation in both energy and reserve services.
This scenario is characterized with the lowest TSC. Coal units are
being replaced completely from providing up reserve which
enables them to operate at optimum operation point for provision
of energy. In addition, CCGT and OCGT units are completely shut
down since EVs replace their flexibility services. EV’s charging
and discharging patterns are very similar to those from V2G-NR
mode. Up reserve is completely covered by EVs, while a small por-
tion of down reserve is still covered by coal. This can be explained
by practical reasons: if coal power plants are run for provision of

energy as this is the less cost option, it makes sense to use their
capability to provide down reserve. EV’s are charged/discharged
during optimal periods during the day so the algorithm does not
assign them provision of down reserve. Although TSC is the lowest,
TSE reaches highest value of all observed scenarios since most of
the energy generated comes from highly pollutant coal units.

4.1.2. Low carbon inflexible thermal system (LolnFl)

Studies in this subsection are similar to those in the previous
one, with addition of wind power plants (WPP) and additional
reserve requirements caused by this variable and uncertain source.
The system scheduling is analysed in details for WPP integration of
20% (12 GW for the observed system). Weekly wind power produc-
tion (for a high wind generation week) pattern is displayed in
Fig. 1. Wind power production increases the required reserve as
shown in Egs. (8)-(10). Fig. 7 displays EV’s charging and discharg-
ing behaviour, energy provision from thermal power plants as well
as contributions of secondary up and down reserve assigned to dif-
ferent units of LoInTh system. Conceptually all graphs in the Fig. 7
follow the same logic as those in the previous subsection. The only
new variables in Fig. 7 are that of wind power production. Grey
area represents actual power generated by wind power plants
and it is displayed beneath load demand curve (black line). Red
area represents curtailed wind power and it is displayed above
power demand curve since it is not being used and should be seen
as insufficient flexibility of the observed system. Since all scenarios
are same as those in the previous section, most of the explanations
are very similar so only the differences between the two cases will
be highlighted. Whereas in the last chapter flexibility metrics were
TSC and TSE, in this chapter wind curtailment is added to those
two.

In the base case (NO-EV) Wind Power Production (WPP) is fully
exploited during weekday’s peak periods, while it is curtailed
(WPcurt) during low demand periods, at night and weekends.
Comparing it to the previous section simulations, it can be seen
that expensive units, OCGT and CCGT, have been replaced by
WPP in energy provision. Reserve requirements in both directions
are almost completely covered with coal (gas turbines are not
online so they are not able to provide spinning reserve service).
Gas turbines are scheduled to provide up reserve during few speci-
fic periods, when there is either not enough coal or coal is shut
down due to low demand and therefore fast response units are
scheduled to substitute the coal.

If the first scenario is upgraded with the addition of inflexible
EVs (UCH-NR scenario), electricity demand is higher and less wind
is curtailed. Although there is an increase in TSC and TSE, the val-
ues are lower than in the previous section when the same EVs
charging mode was analysed but without wind. This can be simply
explained; less curtailed wind means lower generation from
expensive and environmentally less friendly thermal power gener-
ation. CCGT’s up reserve provision during peak periods has
increased (higher demand - less coal available to provide reserve),
however OCGT scheduled to provide reserve have decreased their
provision during low demand periods (higher demand means more
coal is scheduled to provide energy and therefore is also available
for reserve provision).

Scenario two, UCH-YR mode, results in higher TSC, TSE and
wind curtailment. Larger reserve requirements caused by variabil-
ity and uncertainty of both wind and EV, suggest higher number of
scheduled units.

Flexibility of EVs in G2V-NR mode, allows higher WPP to be
accommodated; lower wind curtailment also means lower thermal
power generation and, correspondingly, lower TSC and TSE. EV’s
are being charged during periods when otherwise wind power
would be curtailed. The flexibility of EV to be charged when it
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benefits the system also reduces the need for gas turbines energy
and reserve provision.

Allowing EVs to provide reserve (G2V-YR) further increases sys-
tem’s flexibility since zero wind is curtailed and provision of
energy and reserves from gas turbines is minimized. This in turn
also means TSE and TSC is additionally reduced. Similar to the anal-
yses in the previous section, it can be seen that EVs charging is
evenly distributed throughout week. Since EV’s are completely
providing down reserve and most of the up reserve, coal units
are able to ramp up or down from technical minimum to full
power, enabling them to work at their optimal operating points
(which is not the case when they have to provide reserve services).

As it can be seen from analyses of scenario six, V2G-NR mode is
not able to utilize all available wind power thus very small wind
curtailment exist during low demand weekend periods. Periods
of EV charging are very similar to those of G2V-NR mode and to
V2G-NR mode of previous section while discharging rarely hap-
pens due to production from WPP (which was not the case in pre-
vious section analyses). Two direction roles of EV results in reserve
being provided only by coal units.

Last operating mode is the most flexible one where no wind is
curtailed, similar to G2V-YR mode. Although the system behaviour
in G2V-YR and V2G-YR modes is similar, the V2G mode has lower
TSC as it could be seen at Fig. 6. Major difference is that V2G mode
have the possibility to discharge. Discharging is, similar to previous
case, almost zero and even though that possibility is not being used
for provision of energy, this capability contributes to rescheduling
of up reserve which is completely provided by EVs as displayed at
Fig. 7. Consequently, coal power plants have less start-ups,
shut-downs and ramping and thus TSC is lower. Still the same
amount of energy is generated by coal so the TSE is the same as
in G2V-YR scenario (Fig. 6).

4.1.3. Discussion and conclusion

The analyses in Section 4.1.1 show that the most expensive case
for the power system operations is the one when integrating
uncontrollable charging EVs, in particular when difficulties of pre-
dicting their time and power/energy demand as this results in
increased reserve requirements. Uncontrolled charging requires
new peak units to be started and new reserve providing units com-
pared with NO EV scenario. Controlled charging could alleviate
provision of these services from low efficient and environmentally
unfriendly units to low carbon system. It is clear that controlled
charging is improving power systems stability as power demand
diagram becomes more flattened, i.e. less ramping and start-ups
occur in normal daily operations (Fig. 4). It could be seen from
Fig. 5 that TSC line decreases when EV’s introduce new flexibility
services to system operation. The most promising operational
mode appears to be V2G-YR mode where valleys in power demand
diagram almost correspond to high peaks and TSC is the lowest of
all observed operational modes. However, two main issues need to
be kept in mind when considering V2G charging mode. Power
injections, or constant cycling caused by changing and discharging,
could harm and reduce the lifetime of EV’s battery. In addition,
using EVs as both source and sink of energy results in the increase
in TSE. From Fig. 5 it can be noticed that, opposite to TSC, TSE curve
has constant increase. It appears that EV’s flexibility enhancement
negatively affect system TSE. For a power system whose energy
mix is based on fossil fuel driven power plants it can be concluded
that TSC and TSE are mutually opposed variables and that integrat-
ing controllable loads will challenge the environmental policies.
Situation improves with the simultaneous integration of RES.
This is demonstrated through a set of studies in Section 4.1.2
where 20% of wind power plants is included.

Analyses in Section 4.1.2 define three parameters for defining
the systems flexibility; on top of the TSC and TSE (Fig. 6), wind
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curtailment serves as a metric of insufficient system flexibility
(Fig. 8). The worst case for power system operations, in terms of
flexibility metrics TSC, TSE and wind curtailment, is UCH-YR mode.
It is clear that this kind of EV’s charging should be avoided. Similar
to the previous scenario, with no wind in the system, TSC decreases
when EV’s introduce new flexibility services to power system oper-
ation providing energy and reserve, but, unlike in the previous sce-
narios, TSE also decreases. More precisely TSE and TSC have the
same pattern of behaviour. This is a positive change and aforemen-
tioned problem of TSE increase is solved. Wind curtailment
decreases even in UCH modes, but major decrease is when control-
lable modes are observed. G2V-YR and V2G-YR fully exploit WPP,
meaning that wind curtailment is zero in both modes. The latter
control mode, V2G-YR, is an excellent example of flexibility
enhancement gained by EV’s reserve provision. Another problem
mentioned in the previous analyses is discharging effect on bat-
tery’s life cycle. This problem is indirectly solved by WPP integra-
tion, since V2G-YR mode uses option of EVs discharge just for up
reserve provision and not for energy service provision, resulting
in a lower number of EV battery cycles.

4.2. Benefits of EV participation in spinning reserve provision with
respect to power system energy mix

Although the results in the previous chapter provide an insight
into benefits of integrating EV for provision of various services,
their behaviour is highly dictated by flexibility of the existing
power plants in the power systems energy mix. For this reason,
additional analyses will be provided focusing on EVs and RESs
(WPP) interaction for different energy mix systems.

Following on the results from the previous section, the focus
will by only on G2V-NR and G2V-YR charging modes.
Figs. 9, 11 and 13 display power system’s savings caused by EV’s
reserve provision capabilities. The Y axis shows “savings” calcu-
lated as the difference of TSC for a system where EVs can provide
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reserve to the one where they cannot. In addition, Figs. 10 and 12
display wind curtailment decrease as the results of EV's additional
capability to provide reserve services. The analyses are shown for
seven different cases of EVs and WPPs penetration ranging from
0% to 60% in 10% step increase. It provides the analyses for three
different scenarios: Inflexible Thermal (InTh), Flexible Thermal
(FITh) and Hydro-Thermal (HyTh) system. Each systems energy
mix and belonging characteristics are elaborated next to the
results.

First two figures correspond to the InTh system which was anal-
ysed in the previous section. When there is no wind or in scenarios
when wind penetration is low (<20%), higher EVs penetration
results in larger savings. New flexibility introduced by EVs reserve
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Fig. 13. System savings for HyTh system.

provision capabilities is “relaxing” coal reserve constraints and
they can ramp up and down more freely; in other words EVs flex-
ibility has been mitigated to coal units. Still, the mentioned savings
are relatively small compared to TSC. Higher wind penetration
(>30%) shows different TSC savings behaviour. It can be easily
noticed that for different wind penetration percentage there is an
“optimal” EVs percentage when savings are the highest. It can be
seen that those optimal points are placed in areas of low EVs pen-
etration, e.g. for 40% WPP optimal EVs penetration level is 10%.
When more WPP is included optimal points move to higher EVs
penetration levels, e.g. for 60% WPP optimal EVs penetration level
is 30%. More WPP means more wind curtailment and EV’s capabil-
ity to provide reserve is no longer used just for substituting coal
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power plants role in reserve scheduling, rather for decreasing wind
curtailment. This can be easily seen in Fig. 10 where wind curtail-
ment is reduced as EV share increases. It should be noted that the
algorithm does not penalize wind curtailment, as in some publica-
tions [9], in order to give more realistic results.

The second analyses focus on a more flexible system still dom-
inated by thermal power plants, the FITh system. The size of the
system, in terms of demand, is the same to make the results com-
parable. In addition, compared to InTh system, FITh system has less
nuclear and coal units and relies more gas turbine power plants, as
shown in Table 2. The first thing that can be noticed comparing
Figs. 11 and 13, is that TSC savings are much lower in FITh system.
Highest saving for InTh is 1.14 billion € (this accounts for 23.1% to
TSC in InTh), while for FITh this value is 0.56 billion € (for compar-
ison, this is 9.5% of the TSC for FITh). Similar case is with wind cur-
tailment in Figs. 10 and 12. Highest wind curtailment reduction for
InTh system is 58.83 TW h (85%), while in FITh it is 19.4 TW h
(80%), which clearly shows how InTh gains more by new flexibility
providers, EV. For the more flexible system, FITh, wind curtailment
occurs only for 50% or more WPP. FITh, due to its higher flexibility,
can utilize most of integrated WPP even without EV and their
reserve capabilities. When there is no wind or wind penetration
is low (<20%), higher EVs penetration causes higher TSC savings
(savings are again expressed as scenarios when EV can provide
reserve services to that where they cannot) for the same reason
as in InFl system. For 40-50% of WPP share, higher values of TSC
savings happen for very low and very high EVs penetration. TSC
savings for highest WPP share analysed, 60%, are very similar to
50% WPP share in InTh system.

The third analyses discuss flexibility enhancement by EVs
reserve provision in highly flexible hydro-thermal power system
(HyTh). The share of thermal and hydro units in this system is
about the same and covers 50% of total installed power capacities.
Due to flexible hydro power plants (RoR hydro power plants are
modelled to have accumulation of few hours while CHPP can have
accumulation of 2 days) and pump-storage power plants (mod-
elled with upper reservoir accumulation of 2.5 days and lower
reservoir accumulation of 1 day) WPP is fully exploited even for
high WPP penetration levels (60%), meaning wind curtailment for
all analysed cases is zero. Highest saving for this system is
6.41 mill. € (0.5% of the TSC for HyTh system) and is significantly
lower when compared to savings in first two cases. In Fig. 13 it
can be seen that no uniform conclusion in terms of savings exist
as it was the case in previous two analyses. High inherited flexibil-
ity of hydro units and new flexibility enhancement of EVs ensure
sufficient low-price reserve provision even without EVs reserve
provision. Irregularity in gained savings (Fig. 13) occurs since
reserve provision from both hydro and EVs have similar benefits
to system; none or very small additional cost occurs when reserve
is provided either from hydro or EVs.

5. Concluding remarks

The results and analyses presented in the paper clearly show EV
uncontrolled charging should be rigorously avoided as it creates
additional costs and increases emissions compared to the systems
where there is no EV. On the other hand it can be clearly seen how
controlled charging strategies, even without discharging and/or
reserve provision capabilities, decrease overall system cost and
wind curtailment and, at the same time, increase the EPS’s capability
to integrate variable and uncertain sources. Additional discharging
and reserve capabilities further improve EPS operations and further
reduces overall system cost and wind curtailment. A key finding of
the paper is that EV capability to provide spinning reserve intro-
duces additional flexibility to EPS displacing high cost and emission
units. An interesting results can be noticed for G2V mode (charging
only) with the capability to provide reserve, when compared to V2G
mode (both charging and discharging capability) without option to
participate in reserve services. The first option outperforms the sec-
ond one, and its performance is comparable to that of V2G with
capability to provide both reserve and energy services.

The savings gained, both in terms of cost and CO, emissions, are
a result of shifting the scheduling of energy and spinning reserve
services from coal and gas power plants to EV. By doing this, the
fossil fuel based power plants are either turned off or are operating
closer to their optimal operating points, unlike in the scenarios
when they have the task to alleviate issues caused by variable
and uncertain wind generation.

The paper additionally contributes by clearly recognizing EVs
contribution to flexibility for different power systems energy
mix. While these benefits are rather high for inflexible systems,
such as the one of UK, both in terms of operational cost, environ-
mental benefits and reduced wind curtailment, they are signifi-
cantly lower for already flexible systems. From the results it can
be clearly seen that low flexible systems would benefit greatly
from EV participation in both energy and reserve services, with
the TSC reduction of 23.1% and wind curtailment reduction of
80%, while for already highly flexible systems these savings are
almost negligible and are below 1% of total system cost.
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Appendix A

See Tables 3 and 4.

Table 3
Thermal units parameters.
TEChHOIOgY Pmin Ell EIZ Pmax Cnl ($/h) Cinl CinZ Cin} Cst ($) Csh ($) Tup (h)
(MW) (MW) (MW) (MW) ($/MW h) ($/MW h) ($/MW h)
Nuclear 400 400 400 400 260.865 12.093 12.663 13.233 750 75 16
Coal 140 210 280 350 199.435 17.0805 17.3955 17.7105 450 45 8
CCGT 68.9 111.6 154.3 197 359.485 35.3535 35.6865 36.0195 300 30 5
OCGT 4 9.3 14.7 20 176.925 56.937 57.1545 57.3735 46 4.6 0.5
Tan (h) Vip Vin Po (MW) No RHO,;, RHOgy, Fiyp (MW) Fian Emiss. Start emiss. rate
(MW/h) (MW/h) (MW) (kgCO,/MW h) (kgC0,)
Nuclear 10 50.5 100 12,000 30 0.5 0.5 40 40 0 0
Coal 5 70 120 10,500 30 0.4 0.4 35 35 925 25,000
CCGT 4 55 929 0 0 0.6 0.6 19.7 19.7 394 8000
OCGT 0.5 30.5 70 0 0 0.7 0.7 2 2 600 3000
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Table 4
Hydro units parameters.

Techn. Prin (MW) P (MW)  Hmin (M) Hpax (M) Quin (M?[s)  Quax (M*fs) Vo (M®) Vi (m?) etah kv Ta(d) Gl GCa
Run-of-river 10 60 0 100 15 60 2.16E+05  8.64E+05 0.9 1 0.167 20
CHPP 100 250 0 238 50 120 5.25E+06  2.10E+07 0.9 1 2.025 200 1.5
Pgmin (MW)  Pgmax (MW)  Hgpi (m) Hgma (M) Qumin (M*[s)  Qgmax (M?[S) Vo, (M?) Vi (M) etag kv Taup (d)
PS 33 275 0 519 0 60 0 12,650,000 0.9 0.99  2.44020062
Cul G Ppmi (MW)  Pyg (MW)  Hppin Hpmax Qpmin Qpmax Vodn (m?) Vian (M?)
PS 200 1.5 35 140 0 519 0 40 84,000 3,500,000
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demand side [2] integration of renewable energy sources addition-
ally contributes to this from the supply side [3]. To alleviate the
uncertain and variable nature of renewable energy sources (RES)

1. Introduction

Emerging integration of so called low carbon technologies (LCT),

which are considered to be the essential link in creation of sustain-
able energy future, redefines operation and planning concepts of
traditional energy systems. As the environmental goals of reducing
CO, emissions drive the energy regulatory frameworks toward “all
electric” systems by stimulating electrification of heat and trans-
port, power system operators face the challenge of planning and
operating increasingly variable and uncertain power systems [1].
While electric vehicles (EV) and, potentially, electrified heating
(EH) act as sources of the variability and uncertainty from the
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new sources of flexibility become of critical value. Number of stud-
ies address the integration of different energy storage technologies
(ES) [4-6] or demand response programs (DR) [7,8], but they rarely
address the impact on power system operation planning and
scheduling and how their integration impacts the existing genera-
tion units role in the system.

The capability of EV to participate in provision of energy arbi-
trage, ancillary services, as well as on their impact on distribution
and transmission grid has gained much attention in recent litera-
ture. The authors in [9] proposed a multi-objective optimization
model assessing the impact of EV on distribution grid, clearly
showing how controlled charging in regards to uncontrolled brings
benefits to daily distribution gird operation in multiple technical
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Nomenclature

Decision variables

p%""  thermal units generation

p%™  hydro units generation

5™ pump storage generation/pumping

pii pump storage pumping

pe-WP peurt- WP wind power generation, wind power curtailment
pSEY, pf;EV electric vehicles slow charging/discharging

pf—.EV " electric vehicles fast charging

up_TP  ¢dn_TP _up_TP : :
[}5 , frim P, rdn-TP thermal units primary(f)/secondary(r)

up/down reserve provision

up_HP ¢dn_HP _up_HP _.dn_HP : :
P P re Sl ra hydro units primary(f)/secondary(r)

up/down reserve provision

up_PS  ¢dn_PS _up_PS

v fe ,rﬂ?-"s pump storage primary(f)/secondary(r)

up/down reserve provision

up_EV  ¢cdn_EV _up_EV _dn_EV i i i
P ,r[f L Ter electric vehicles primary(f)/secondary

(r) up/down reserve provision

fp’wp, rt”p‘WP . yvind turbines primary(f)/secondary(r) up reserve
provision
qf?*“’ thermal units tertiary up reserve provision
P total thermal power plant cost
;P total hydro power plant cost
curt-WP wind power curtailment cost
Input parameters
Pd power demand
F? primary up reserve requirements
F?“ primary down reserve requirements
R secondary up reserve requirements
Rf“ secondary down reserve requirements
iP tertiary up reserve requirements
;WP potential wind power generation

PFUWP penalty factor for wind power curtailment

REV-05h  REV-AM secondary and tertiary reserve requirements in-

crease caused by uncontrolled EVs charging

gOSN-EV - 5sl@N-EV - pys uncontrolled charging standard devia-
tion for secondary and tertiary reserve
J(IO'Sh)‘WP, O_([4h)_WP wind power standard deviation for secondary

and tertiary reserve

Input parameters

Ni_TP number of thermal technology types

Ni_HP  number of hydro technology types

Ni_PS number of pump storage technology types
Ni_LEV  number of electric vehicles types

od power demand standard deviation

psmax the largest online unit in power system

At time period (0.5 h) for energy calculation

S?'EV energy conserved in (all) EVs in time step zero

Abbreviations
CCGT combined cycle gas turbine
HPP hydro power plant

EPS electric power system

ES energy storage

EV electric vehicle

G2V grid-to-vehicle

HP hydro power

LCT low carbon technologies
MILP mixed integer linear programing
NPP nuclear power plants
OCGT  open cycle gas turbine

PS pump storage

RES renewable energy sources
TP thermal power

TSC total system cost

TSE total system emissions
ucC unit commitment

V2G vehicle-to-grid
WPP wind power plant

and economic aspects. Similar to [9], the authors in [10] provides
detail analyses of EV grid impacts and suggest DSO grid investment
to support EV integration in order to better manage daily grid oper-
ations. Stochasticity of EV connection to the grid has been studied
in [11] by optimization model updating if unexpected EV discon-
nections occur. Aggregating multiple EV units in a single market
participant, so called virtual power plant, and coordinating their
operation with different renewable and conventional generation
units for future energy scheduling is proposed in [12]. Combined
effects of high RES and EV integration is also analysed in [13] with
different EV types and charging strategies emphasizing mutual
benefits in scenarios with higher wind penetration. Improved uti-
lization of wind and solar power, through flexible coordinated
charging of EV has been discussed in [14] along with sensitivity
analyses of different input parameters. Using EV as frequency con-
trollers is proposed in [15] where it has been shown that EV can
help utilize more variable RES by provision of frequency control.
Automatic generation control (AGC) requirements are rapidly
increasing with the uptake of RES, therefore, paper [16] proposes
coordinated EV and battery storage frequency regulation support-
ing todays conventional frequency regulation providers. A novel s

tochastic-probabilistic energy and reserve market clearing scheme
is proposed in [17], modelling plug-in vehicles (PEV) though a new
market subject, a PEV aggregators. A bi-level optimization algo-
rithm based on multiagent systems and dynamic game theory
was developed in [ 18], modelling the oligopoly energy and reserve
market. Authors in [19] use both EV and EH to improve efficiency
of system and to allow higher integration of RES. Benefits of intel-
ligent control of EV is researched in [20], where focus is put on ana-
lysing if EV can be used to substitute cross border capacities.
Interesting review of EV technology’s benefits and impediments
can be found in [21-23]. As it can be seen from the above the topic
of EV has been in focus in recent years, analysing its pros and cons
from different perspectives, jointly concluding capability of EV to
act as a provider of new flexibility will be one of key factors in
determining the share of variable renewable sources in future
power systems. However, it needs to be mentioned that none of
the papers above elaborates how behaviour of conventional units
changes taking into account both energy and reserve unit
commitment plans. This paper provides a comprehensive analysis
of EV as provider of spinning reserve services in future low carbon
systems.
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Fig. 1. Demand and wind profiles for a period of one week.

A number of models have been proposed for simulation of
power system operation, in order to assess the power system oper-
ational flexibility. These mathematical models, called unit commit-
ment schedules (UC), are most commonly based on Lagrangian
relaxation [24] or more currently on mixed integer linear program-
ing (MILP) [25], also modelling variability and uncertainty of both
demand and supply by including stochasticity of wind, demand
and market prices [26-28]. The model presented in this paper is
based on a technique of clustering similar units, for example gas,
coal and nuclear; this approach has been shown to significantly
increase the computational speed of simulations [29-31] without
losing on the accuracy of the results. Similar approach, simulating
impact of EV integration on multiple interconnected systems can
be found in [32,33]. The presented model is a continuation of work
presented in [34] where the authors focus on how integration of
controllable electric vehicle charging impacts the provision of sec-
ondary reserve services for various power systems with regards to
the energy mix. In this paper, however, the focus is on three differ-
ent analyses:

o Flexibility contribution of LCT technologies (EV, ES and DR) through
both energy and reserve services: LCT technologies contribute to
flexibility of future power systems characterized by high share
of renewable sources. The results of the model clearly show
how roles of traditional generation units in providing multiple
services (energy and multiple reserve services) change with
the integration of these technologies, specifically focusing on
the role of EV.

e Impact of traditional units decommission on future power system:
With respect to the above, the model demonstrates how
decommission of traditional units impacts the flexibility of the
future power system. In particular, this part focuses on redistri-
bution between traditional and LCT sources for provision of
energy and reserve services.

Table 2
Input values and constraints of EV.
Input parameter Personal
vehicle
Prin (KW) 0.2
Pmax (kW) 2
Smin (KW h) 4
Simax (KW h) 20
Sminc (kW h) 20
Mo, Nd 0.95
Pfinax (KW) 50
Range (km) Short 20
Medium 40
Long 80
Consumed energy per trip (kW h) Short 4
Medium 8
Long 16

Percentage of EVs type and range in total number Short 82%
of EVs Medium 10%
Long 8%

e Comparison of LCT technologies and different wind policies as flex-
ibility providers: The last aspect of the paper focuses on single
week power system operation with respect to the above decom-
mission scenarios, analysing different wind power plant (WPP)
policies. In particular it focuses on the system operation in cases
of: (a) penalized wind curtailment and (b) using WPP as sec-
ondary reserve providers.

The above issues are, up to a certain point, a research topic in a
number of papers, see for example [35], however with several very
important differences. In [36,37] the authors define the flexibility
through minimum stable generation (MSG) of the power system
as metric critical for integration of large scale wind. In [36] a metric
is proposed for defining the amount of wind that can integrated
without curtailment, however it focuses only on the value of
MSG, neglecting the ramping and other relevant technical con-
straints such as minimum up and down times of units being sched-
uled. In addition, neither of the papers elaborates on the
mathematical models used to study the flexibility or elaborates
on multiple services assigned/scheduled to particular units. A
number of papers [38-40] propose pathways for achieving high
RES integration, however they are not based on mathematical
modelling nor do they focus on provision of flexibility services
from specific technologies. On the other hand, [41,42] model pro-
vision of multiple services but do not focus on flexibility and inte-
gration of RES rather on reliability aspects of power system
operation and reduction of CO, emissions. In [43,44] the authors
propose a rolling UC for planning of future power systems. The
focus of the work is on technical and economic constraints of the

Table 1

Input values and constraints of fossil fuel driven generation units.
Technology Ppin (MW)  En (MW)  Ep (MW)  Prox (MW) Gy ($/h) Gt ($/MW h)  Cinp (/MW ) Cypi3 ($/MW h) Gyt (8) Con ($) Typ (h)
Nuclear 400 400 400 400 260.86  12.093 12.663 13.233 750 75 16
Coal 140 210 280 350 199.43  17.0805 17.3955 17.7105 450 45 8
CCGT 68.9 111.6 154.3 197 359.48 35.3535 35.6865 36.0195 300 30 5
OCGT 4 9.3 14.7 20 176.92  56.937 57.1545 57.3735 46 4.6 0.5

Tan (h) Vup Vin Po (MW) No RHO,, RHOy, Fiup Fign (MW)  Emiss. Start emiss. rate
(MW/h) (MW/h) (MW) (kgCO,/MW h) (kgCO,)

Nuclear 10 50.5 100 12.000 30 0.5 0.5 40 40 0 0
Coal 5 70 120 10.500 30 0.4 0.4 35 35 925 25.000
CCGT 4 55 99 0 0 0.6 0.6 19.7 19.7 394 8000
OCGT 0.5 30.5 70 0 0 0.7 0.7 2 2 600 3000
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system for future wind scenarios. With respect to that they pro-
pose a flexibility metric for planning high RES system energy
mix, taking into account MSG and ramping constraints of existing
and new units. Similar idea can be found in [45] where the author
analyses impact of relaxing UC constraints on the accuracy of the
results in UC scheduling. Neither of these two papers considers
EV nor their contribution to the flexibility services in integration
of RES. Finally, in [46] the authors evaluate impact of electric vehi-
cles on future energy portfolio. The impact of coordinated charging
of electric vehicles is assessed for multiple countries where EV are
controlled in order to increase the flexibility by providing energy
arbitrage. None of the multiple reserve services are specifically
considered.

The MILP model of UC presented in this paper is unified in terms
that it allows the above mentioned analyses for different energy
mix power systems, ranging from low flexible nuclear dominated
power system, such as the one in UK, to highly flexible hydro dom-
inated power system, similar to the one in Croatia. It models mul-
tiple reserve services, primary, secondary and tertiary, as in
[47,48], and focuses on the impact integration of EV will have on
the role of existing units in future high RES scenarios.

The paper is organized as follows: In Section 2 detailed explana-
tion of the MILP model of multiple service UC is given. Modelling of
EV is based on mobility patterns and considers different vehicles
sizes and batteries on board of the vehicles. Although EV can be
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scheduled for provision of multiple services, in Section 3 an analy-
sis of spinning reserves is given through different scenarios of wind
and EV penetration. Section 4 further analyses the flexibility of the
system in the presence of EV and wind, analysing how different
decommission stages impact system’s flexibility. Section 5
observes system operation through one week and changes due to
decommission for different wind turbines policies (penalizing
wind curtailment and using wind as reserve provider). Finally, Sec-
tion 6 provides conclusions and guidelines for future work.

2. Multiple service unit commitment (MSUC) modelling

The presented model is similar to the one presented by the
authors in [34], however for easier understanding it will be again
elaborated in the following section.

The objective function driving the power system operation is
minimization of the operational costs from all units providing
energy and reserve services to the system, as shown in (1). The
objective function models all operational costs of thermal (start-
up, shut-down, fuel, O&M, greenhouse gas emissions) and hydro
(O&M) units, linearizing fuel consumption curve of thermal power
plants as in [49,50].

Nt [Ni_TP Ni_HP
minimizeCOST = {Z (CE}P) +> ( E?P)} (1)

t=1 | i=1 i=1
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Fig. 2. Energy service scheduling in different wind and EV scenarios.



728 I. Pavi¢ et al./Applied Energy 168 (2016) 724-738

Electricity equilibrium has to be maintained in all simulation
periods, meaning that the total generation from all units in the sys-
tem has to be equal to the total demand as shown in Eq. (2). Left
side of the equation summarizes the production of all generation
units considered; conventional units (since the model is unified,
these can be thermal - p&-*, hydro - p&t'’, generation from hydro
pump storage unit - p&*S), RESs (wind - p&WP), storage (in this
paper pump storage pumping - pP->; is considered as storage
technology) with added EVs discharging (p®-£t"), charging (p-=)
and fast charging (p™-£¥). The right side of the equation models
electric demand (P9). For the case of UK power system, taken as
an example of low flexible power system driven by thermal power
plants, demand and wind profiles are shown in Fig. 1 [51]. Addi-
tional data about UK power system used can be found in [52].

S( ) + NZl( 5P + NZ]( 5 - p™)
+pF"" NZ(p?,EV P — Pl = P 2)

i=1

The reserve requirements of the system are modelled by
(3)-(7). Multiple reserve services are modelled; primary up reserve
(fup), primary down reserve (fy,), secondary up reserve (ryp), sec-
ondary reserve down (rgy), tertiary up reserve (q,p). The primary
reserve can be provided by all units, as shown in (3) and (4),

NO WIND

Fup [GW)]

NO EV

140
120

G2v

Fup [GW]

Nuclear s Coal mwsm CCGT OCGT mmmEV ——Fup

O!DNQQOON&SO\DND Olﬂ 8
NN T T vorn~Rdaa S g

Time [h)

Nuclear s Coal wwwm CCGT

SRHRIAR

114
162

OCGT mmmEV ——Fup

however technical limitations of the power plants usually mean
that power plants participate with about 10% in the primary fre-
quency provision. Modelling primary frequency response is based
on the model in [53]. Primary reserve value that needs to be
reserved for the size of the system simulated, both up and down,
is set to 1.9 GW as in [51,53].

Secondary reserve can again be provided by all units in the sys-
tem, conventional and EV. Although EV could also participate in
tertiary reserve, due to their capability of reacting to fast system
changes, they are considered only for spinning reserve service pro-
vision (primary and secondary reserve).
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Fig. 3. Results of scheduling primary frequency reserve service in different wind and EV scenarios.
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Ni_TP

>oabT = QP (7)
i=1

Secondary and tertiary reserve values are defined as time vec-
tors depending on the electrical demand (taking into account vari-
ability of demand through standard deviations of load forecast ¢%),
wind power production (taking into account uncertainty and vari-
ability of wind generation modelled as standard deviation of wind
forecast ¢(®>M-"WP and ¢*M-"P) and EV's as well as the outage of
the largest generating unit P™**, Uncontrollable charging of EV’s
results in increase of the secondary and tertiary reserve require-
ments. This is modelled as a fixed value, describing uncertain nat-
ure of EV arrival and battery SOC through parameters REV->5" and
REV-"In this paper only controlled (G2V and V2G) charging is
observed so parameters REV->" and REV-*" are equal to zero. It
should be noticed that both upward and downward reserve have
been modelled. Modelling of secondary and tertiary reserve is sim-
ilar to that in [44] and described by (8)-(12):

EV_0.5h NE 1(0.5h) _EV _EV e
. S| * - max.
R; = E 3.5%0; * P * E

i=1 T=t

NE @)

Ni_EV (-G 41)
g 1(4h)_EV
RtEV 4h _ E 3.5« O'f( )-EV P;"aX‘EV * E

i=1 T=t

N 9)

NO WIND

CONRIRRYITISBNRIIAYBIRRABIZIRG
P IR=IRS R b i R R
Nuclear mmmm Coal mssm CCGT OCGT wmmm EV Rup-nOEV === Rup

s
>0
oS5
o<
O NENARIYSTISBRRICLEBIRANRBIIRG
PR b i B R ]
Nuclear mmsm Coal wwss CCGT OCGT www EV ~~Rup-noEV === Rup
25
20
'§‘1.5
O o
~ =
> g-LO
-4

05

0,0

OWNQQOWNGEO
"N MT T ©

66

RRI{RE

-
OCGT wemm

114
132

LEEE
P-NOEV == Rup

162

gaas
EV uj

Nuclear mmmm Coal s CC

]

2
R — \/(3 o *P?)z N (3.5 + gOSh-wP *P;WP) n (Rfv,o,sh)Z LPE (10)

2 2
RE — \/ (3504 P’ 4 (355 G0 L pP)" . (REVOSM)
(11)

2 2 2
WP = \/(3 * 0d % Pf) + <3.5 * O'§4h)’wp * P;WP) + (REV’4h>

+ pemax (12)

As mentioned in the introduction, similar approach to mod-
elling can be applied to both energy storage systems and demand
side technologies, such as electrified heating (EH). In general, both
EV and EH can be modelled as variable capacity energy storage
providing both energy arbitrage and reserve provision. While EV
energy storage capacity depends on driving behaviour and EV
charging mode, variable capacity energy storage of EH depends
on heat demand of the consumers, capacity and size of heat stor-
ages (if it exists) and the comfort required by the final consumer.
In this context, energy consumed by EV for driving between two
adjacent periods is analogue to energy consumed by EH for heating
(with the difference of efficiency factors, which are of course differ-
ent). Although the main idea can appear the same, there are several
important differences defining the availability and the amount of
different system services. However, the logic used in the above
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Fig. 4. Results of scheduling secondary frequency reserve service in different wind and EV scenarios.
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Fig. 5. Power plant decommission analysis in power system with 20% wind energy.

EV model can be applied to the electrified heating flexibility provi-
sion analyses by adjusting specific constraints and input
parameters.

Modelling technical limitation of fossil fuel based power plants
is taken from recent publications [54-56] where thermal units are
subjected to the following constraints: power generation con-
straints (piece-wise linear cost curve), minimum up and down
times, ramping constraints, reserve provision constraints (primary,
secondary and tertiary), greenhouse gas emissions (included as
additional cost in objective function). In addition, hydro power
plants are modelled similar to the models in [57,58]. Details on
input parameters of power plants is given in Table 1.

Mathematical models of all possible EV operational regimes are
shown in [34] where 6 different concepts are presented, depending
on controllability of EV and number of services these units provide.
In this paper only a description of selected operating regimes used
in the simulations is provided for understanding specific charging/
discharging concept. In this paper only controllable charging is
considered where EV provide multiple services (energy and
reserve). This controllable charging can be G2V (vehicles are “only”
controllably charged) or V2G (vehicles can be controllably dis-
charged, injecting electricity back to the system and providing
additional value). Once again, only 2 out of 6 EV regimes are
selected for the purpose of simulations in the following Sections:

e Controlled Grid-to-Vehicle charging with possibility to provide
reserve, both upward (additional electricity for charging) and
downward reserve (not charging EV) - G2V.

o Controlled Vehicle-to-Grid charging with possibility to provide
reserve, both upward (additional electricity for charging) and
downward reserve (discharging EV) - V2G.

Input values and constraints for EV modelling are given in
Table 2.

Wind power plants as variable renewable source are modelled
with following equation, where right side corresponds to maximal
wind power at particular moment and left side is composed of
actual wind power produced and wind power curtailed.

g_WP curt_'WP __ p-WP
i TP =P;

(13)

3. Weekly operational analyses

To define how the role of specific unit changes in systems with
high wind penetration, weekly analyses of the system operation
are run for several relevant scenarios. The focus is put on provision
of energy as well as primary and secondary reserve, including par-
ticipation of EVs in all these services. Two scenarios are further
analysed for 3 different EV cases, one with no wind integrated in
the system and one where installed wind power is 20% of total
power demand:

- No electric vehicles integrated.

- G2V scenario: Electric vehicles can only be charged, meaning
they act as controllable loads providing both energy and
upward and downward reserve services.
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Fig. 6. Power plant decommission analysis in power system with 40% wind energy.

- V2G scenario: Electric vehicles can be both controllably charged
and discharged providing both energy and upward and down-
ward reserve services.

Fig. 2 shows the results of power system dispatch for a period of
one week, in particular which units provide energy service over 6
analysed cases. The layout of the figure enables comparing both
the impact of wind integration and the impact of EV flexibility
on provision of multiple services.

Looking at the first two scenarios, where EVs are not included in
provision of flexibility services (first “row” of Fig. 2), it can be seen
that the current system is not flexible enough and, to maintain the
security of supply, wind is curtailed. Alongside wind curtailment,
changes in coal and gas thermal plants behaviour can be noticed
when wind takes part in providing energy. The most expensive
gas turbines are shut down and their former production is now
substituted by wind. Wind integration reduces operating periods
of gas power plants to only two cases: when demand is high and
wind is low (insufficient generation requires starting up of CCGT
units) and when demand is low and wind production is high.
Already in G2V mode wind curtailment is eliminated (as can be
seen in second row of Fig. 2). In G2V mode EV charging is uniformly
distributed (both in case with wind and without wind) since EVs
are used for reserve provision. On the other hand, in V2G mode
and no wind, EVs takes on the role of fast responding units cover-
ing daily peak demand.

Fig. 3 shows the provision of primary frequency response (PFR)
for all of the above 6 scenarios. It should be noted that integration
of wind does not directly affect the amount of primary reserve
required, however due to different dispatching of the conventional
units which provide secondary and tertiary reserve service, provi-

sion of PFR is assigned to the different units. Since EV have, due to
their technical characteristics, the capability to respond to fast
changes, the role of providing PFR switches from classical thermal
units (coal and CCGT) to electric vehicles with the integration of EV
and wind, in particular in cases where they can be controllably
charged and discharged (V2G case). This mitigation of PFR service
means more efficient thermal units operation and reduction of
expensive units’ start-ups (e.g. CCGT, see Table 2), resulting in
lower system operational cost.

Provision of secondary frequency reserve service (SFR) from
specific units, is shown in Fig. 4, for all the above described scenar-
ios of wind and flexible EV integration. Similar to PFR, EV take over
the role in providing SFR from expensive CCGT units and, in case
where they can provide additional flexibility by discharging, coal
units.

To summarize; by integrating wind, gas driven units are ini-
tially substituted by that of coal. Gas units are taking the role of
standing reserve, since they are the most expensive ones, and,
since primary and secondary reserve needs to be provided by spin-
ning units, coal units take on the role of providing PFR and SFR.
Furthermore, in case when EVs have the capability to both charge
and discharge (V2G regime) they cover over 95% of PFR and SFR
needs in the system while conventional units solely provide energy
and tertiary reserve service.

4. Impact of different units in future flexible power systems
Integration of renewable energy sources are often put in the

context of replacing conventional units such as high carbon inten-
sity coal and low flexible nuclear power plants. Several strategies
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Fig. 7. Power plant decommission analysis in power system with 20% wind energy and curtailment penalty.

even suggest that these units should be decommissioned and that
RES and LCT will take on their role in the power system. However,
very little research has been done on how such actions reflect on
total system operational cost and system’s flexibility. In this paper
insufficient flexibility is expressed as the curtailed wind energy. In
the following Section a detailed analysis is provided answering
these questions.

Governments worldwide made a decision to decommission or
to rely less on nuclear energy, particularly after the Fukushima
incident in 2011. In addition, national greenhouse gas goals sug-
gest shutting down coal power plants. The main idea of this Sec-
tion is to analyse how decommissioning of conventional low
flexible power plants, in case coal and nuclear, reflects on system
operational cost and wind curtailment. It has been shown in
Fig. 2 that nuclear power plants serve as base load units and are
not scheduled for provision of reserve services nor for load follow-
ing. Although NPP have the flexibility to ramp and respond to vari-
ability of the system, they are, for security reasons, operated either
on their maximum power, at their minimum stable generation
point (MSG) or they are offline. It should be noted that once NPP
is shut down it takes between 24 and 48 hours to start it back
again; each NPP start-up is expensive and these actions are thus
avoided if possible. Although a bit more flexible, coal power plants,

once shut down, cannot be put online for the next 4-6 h (depend-
ing on the level of shut down; hot, warm or cold).

Fig. 5 shows the results and the effects of decommissioning coal
and NPP for the same scenarios as in the previous Section. A gen-
eral conclusion can be made that, by decommissioning either coal
or NPP, curtailment of wind is reduced and total systems opera-
tional cost increases. Although the last statement might seem a
bit contradictory, decommissioning of low flexible units in fact
reflects in changing the role of conventional units. In fact, with
the decommission of inflexible units (coal and NPP) highly flexible,
but expensive, gas units (CCGT and OCGT) take on the role of
energy provision and due to their higher flexibility they are capable
to follow fast wind power generation alternations. Since wind cur-
tailment is decreased (due to the increase in systems flexibility)
and more “free” wind power is supplied to the customers, the total
systems operational cost should decrease. However, the higher
cost result should not be observed only through the shift of energy
being provided from wind and gas instead of coal and NPP, but also
through different scheduling of spinning reserve. As the number of
NPP and coal units decreases this consequently results in less avail-
able coal base power plants for providing reserve services. This
“void” is in particularly noticeable in reserve up provision, where
gas units take the role of reserve provider.
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Fig. 8. Results of scheduling primary frequency reserve service in different wind and EV scenarios (with wind turbines reserve provision).

As in previous scenarios, integration of controllable EV charging
results in significant wind curtailment reduction (300 times lower
than without EV). The most significant change in scenarios with
flexibility provided from G2V is in reserve down provision, which
is now completely provided by controllable EV for all analysed
decommission scenarios. Additional provision of flexibility by
deploying V2G capability is manifested through lower total opera-
tional cost than in previous scenarios; the role of other units
remain the same.

The same analyses are conducted for an even larger penetration
of wind, doubling the share of wind power to 40%, and the results
are shown in Fig. 6.

By decommissioning low flexible NPP and coal the curtailed
wind energy is significantly reduced, which directly impacts the
operational cost. Gas turbines are, similarly as in previous Section,
used for load following and peak covering (mainly CCGT units) as
well as during periods when reserve cannot be entirely provided
by operating coal power plants (in those cases fast responding
OCGT units start up).

Integration of controllable EV additionally reduces wind curtail-
ment by a margin of 1000. In addition, similar as in 20% wind sce-
nario, operational cost increases when non flexible units are
decommissioned. High wind penetration changes operational
regime of coal power plants by increasing their number of start-

up times and forcing them to more frequently ramp in both direc-
tions, which leads to lower efficiency of these units.

A general conclusion can be made that by decommissioning
NPP and coal units the system flexibility increases, completely
eliminating wind curtailment. However, and this in particular is
valid for NPP, decommissioning the low cost base load units means
that more expensive gas driven units take on the role of providing
both energy and reserve services, cycling and increasing the num-
ber of their start-ups. This in turn results in total operational cost
increase.

5. Wind power plants as flexibility providers

In previous Sections wind curtailment is regarded as an indica-
tor of insufficiently flexible system and it has not been not penal-
ized, similar to the model in [35]. The literature proposes two
approaches: penalizing wind curtailment and not penalizing, each
with its pros and cons. On one hand high cost assigned to wind
energy not utilized creates large operational cost spikes and indi-
cates inflexibility, however it sets the operating points of power
plants to unlikely states (in reality, wind generation would be cur-
tailed if this favoured the security and economy of the system
operation). On the other hand, avoiding to penalize wind not used
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Fig. 9. Results of scheduling secondary frequency reserve service in different wind and EV scenarios (with wind turbines reserve provision).

might result in overestimating the share of wind being curtailed in
low flexible systems as the one analysed in this paper.

A lot of research has been done over past few years in order to
reduce or even eradicate wind curtailment [59-63]. Following this
research the focus of the Section will be on two most likely roles
wind power plants will have in the future: (i) wind curtailment
as an indicator of inflexibility and penalized as in [64] and (ii) wind
used for upward reserve provision as in [65]. For the first approach
a new variable is added to the objective function, ¢."="F, which
denotes curtailed wind energy at every moment; this energy is
multiplied with penalty factor (PF“““P=467¢€/ MW h). New
objective function, including new curtailment cost function, is rep-
resented with Eqs. (14) and (15), respectively.

Nt [Ni_TP Ni_HP
minimizeCOST = [Z (CEJTP> + > (C[JJ-IP) + Cgurt_wr’] (14)
t=1 | i=1 i=1
Ccurt,WP _ pcurt,WP % At % PFcurt_WP (15)
t — Ft

As mentioned above, the second approach considers the case
when wind power plants are providers of flexibility, participating
in primary and secondary up reserve. In this sense, Eqs. (3), (4)

and (13) are replaced with (16), (17) and (18) respectively, intro-
ducing new variables f*P-“* (upward primary frequency response
provided by wind power plants) and rP-"* (upward secondary
reserve provided by wind power plants).

Ni_TP - Ni_HP up Ni_PS PSNLEV BV wp
up_ up._| up_| up._| up_! up
th.i + th,i + th.i th,i +Je = Ft (16)
i=1 i=1 i=1 i=1
Ni_TP Ni_HP Ni_PS Ni_EV
up_TP up_HP up_PS up_EV up_WP up
donr i Yo i tre o >R (7)
i=1 i=1 i=1 i=1
g-WP curt_WP up_WP up_WP __ p_WP
P+ Db +f + 1 =P; (18)

The goal of this study is to understand the decommissioning
effect with different wind policies for both cases with and without
EV. Fig. 7 shows how introducing wind curtailment penalty factor
reflects on previously analysed scenarios of decommissioning of
NPP and coal power plants. In the initial scenario with no EV,
shown in first row of Fig. 7, by reducing the installed power of
low flexible units - total system operational cost reduces, unlike
the previous analyses shown in Fig. 5. With the introduction of
wind power curtailment penalty factor (PF) the amount of wind
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Fig. 10. Power plant decommission analysis in power system with 20% wind energy and possibility of wind upward reserve provision - graphical results.

energy curtailed is reduced by more than 50%. However, at the
same time total system operational cost increases by more than
12% compared to the case shown in Fig. 5. This suggests that mon-
etary gains due to lower curtailed wind are higher than cost
increase due to the usage of more expensive conventional units
(in this case of gas units). In the remaining cases, with EV inte-
grated, no noticeable changes in power system operation are visi-
ble - introduction of PF does not impact cost and curtailment
trends in power systems with high wind and EV penetration. The
results for the systems with 40% wind share are similar to the sce-
narios of 20% wind share or no PF introduced.

Although wind curtailment can, to a certain extent, be consid-
ered as an “emergency flexibility” service provision, an interesting
concept is presented by authors in [65], where they explain in
details how upward reserve provision from wind turbines can
decrease both wind curtailment and total system cost. As wind is
used for up reserve provision in high wind periods it decreases
both required reserve and reserve provided by conventional power
plants thus allowing more efficient operation of those conventional
units. Conventional units run closer to their optimal points and
their intra-day cycling is reduced.

In order to better elaborate on the changes in system scheduling
with wind turbines as reserve providers, weekly analyses, similar

to those shown in Figs. 2-4 are again shown here in Fig. 8 (for
scheduling provision of primary reserve) and Fig. 9 (for scheduling
of secondary reserve). Again, three different EV charging regimes
are considered, NO EV, G2V and V2G, for wind penetration levels
20% (left column of Figs. 8 and 9) and 40% (right column of Figs. 8
and 9). New variable WPtotal is referring to wind reserve provision.
The energy service diagram is omitted because of the succinctness
of the paper.

In the initial case, with no EV, both primary and secondary
reserve are scheduled differently when reserve can be provided
by wind turbines. In the reference case whenever power system
(due to its technical constraints) could not use wind for power gen-
eration there was significant amount of wind curtailed. Here, sur-
plus of the available wind power is used for primary and secondary
reserve provision. In general, it means that expensive gas turbines
have significantly fewer start up times in order to provide energy
of reserve services. Still, during some critical periods (for example
from 13 to 16 h) when there is not enough wind, gas turbines are
started up from cold state to provide needed energy and reserve
services. In case where wind energy can meet 40% of total demand,
these “critical periods” are eliminated; the need for gas turbines, in
particularly expensive start-up of gas units, is eliminated since
more wind entails more curtailment which leaves more space for
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wind energy provision and, more importantly, reserve provision.
More wind reserve provision also means relaxed and more efficient
operation of coal units.

Introduction of EV by G2V mode brings new changes to the
reserve scheduling problem. With 20% of wind penetration almost
all wind reserve provision is shifted to EV; EV take over reserve
provision enabling higher wind utilization for provision of energy.
In general, periods when reserve is not provided by conventional
units can be regarded as systems inflexible points, when any kind
of new flexibility provider is welcome just to hold of starting up or
shutting down inflexible units from the cold state. In V2G mode EV
provide both primary and secondary reserve in 20% and 40% wind
penetration scenarios.

Similar to previous analyses, Fig. 10 offers a detailed perspective
on how different stages of decommissioning NPP and coal impacts
total system cost and wind curtailment, this time considering wind
power plants as additional flexibility provider (providing primary
and secondary upward reserve). Initial scenario, not considering
EV, shows decrease in both total system operational cost and wind
curtailed (when compared to the reference case in Fig. 5).

Introduction of EV brings new flexibility to power system miti-
gating provision of flexibility services from wind turbines to EV.
Total system cost increases similar as in the reference case, while
flexible EVs entirely eliminate wind curtailment.

To conclude the Section the following conclusions can be made:

(i) Case 1: Wind curtailment penalized:

e Wind curtailment penalty factor increases total system
cost and sets operating points of other power plants to
non-realistic states.

e Decommission of low flexible units in such system, with-
out EV, decreases total system cost. While scheduling
more expensive gas units to take on the role of nuclear
and coal results in operating cost increase, this is still less
than decrease due to lower wind energy curtailed.
However, a similar conclusion is valid as for the above
point — due to “forcing” of wind usage the remaining
units operating points are not reflecting the realistic state
resulting higher ramping and more cycling of the units.

e When EV are included (both G2V and V2G mode) PF does
not affect power system operation since EV provide
enough flexibility and there is no wind curtailment.

(ii) Case 2: Wind turbines provide upward primary and sec-
ondary reserve:

e In scenarios not considering EV, wind is used for primary
and secondary reserve provision instead of gas turbines.
The higher wind penetration is, the lower system
requirement for gas turbine services is.

e Usage of wind for reserve provision decreases total sys-
tem cost and wind curtailment.

e Low flexible unit decommissioning in such system (with-
out EV) increases total system cost and decreases wind
curtailment in the same manner as in reference case
(Section 4).

e When EV are included (both G2V and V2G mode) wind
turbines are not preferred as reserve providers any more
since EV introduce enough flexibility.

e When EV are included (both G2V and V2G mode) while
decommissioning total system cost increases similar to
the reference case.

6. Conclusion
The paper presents a mathematical model of power system

operation capable of analysing systems flexibility and the impact
of integrating renewable energy and flexible low carbon technolo-

gies, in this case EV. The model captures all technical characteris-
tics and constraints of power system components, modelling
different types of EV and different aspects of controllable charg-
ing/discharging where EV can provide multiple system services.
In low flexible power systems, and usually highly carbon intensive,
integration of controllable EVs has a positive effect on all aspects of
power system operation, ranging from reduced operational cost,
lower curtailed wind energy to lower carbon emissions due to
more efficient operation of conventional units. Their capability to
respond to fast changes following systems variability and uncer-
tainty means they take over the role that is traditionally assigned
to coal and gas power plants in providing of PFR and SFR, resulting
in lower operational cost and CO, emissions. Another aspect,
reflecting more planning than operation aspect of future low car-
bon systems, is addressed in the paper by showing the effect of
decommissioning coal and nuclear power plants in systems with
high share of wind power plants and flexible EV. The results clearly
show that, although the system in general becomes more flexible
by lowering systems MSG and increasing its ramping capability,
the positive effects of reduced wind curtailment is followed by
increase in systems operational cost. This occurs due to increased
utilization of gas units, their cycling behaviour and high start-up
costs. Third aspect involves different wind policies: penalization
of wind curtailment and wind upward reserve provision. If no EV
are present in the system as a source of flexibility, penalizing wind
curtailment has a negative effect on power system operational
cost, increasing it by 12%, even though curtailment is decreased
by 50%. However, under this policy, decommission of low flexible
units affects the system positively reducing both flexibility indica-
tor values: total system cost and wind curtailment. On the other
hand, in cases when EV are included, wasted wind penalization
does not affect systems operation; neither in the reference case
nor in other stages of decommission. Wind upward reserve provi-
sion causes decrease in cost and curtailment when no EVs are
included, however, in scenarios with EV, provision of flexibility ser-
vices from wind does not provide any additional benefits to power
system operation.
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Abstract—Increasing variability and uncertainty coming from
both sides of the power system equilibrium equation, such as wind
energy on the generation side and increasing share of new con-
sumers such as electric vehicles on the demand side, entail higher
reserve requirements. While traditional approaches of assigning
conventional generation units to maintain system stability can in-
crease operational costs, greenhouse gas emissions, or give sig-
nals for new investments, utilizing intelligent control of distributed
sources might mitigate those negative effects. This can be achieved
by controllable charging of domestic electric vehicles. On the other
hand, increasing number of public charging stations gives final
users the opportunity to fast charge, making their vehicles an ad-
ditional source of uncertainty rather than a provider of flexibility.
This paper brings a full system assessment of combined effect of
slow home charging of electric vehicles together with fast charging
stations (both with and without integrated energy storage systems),
cast as mixed integer linear programming unit commitment model.
The contributions of this paper look into optimal periods when fast
charging is beneficial for the system operation, as well as assess the
benefits of integrating battery storage into fast charging stations
to mitigate the negative effects to power system operation.

Index Terms—Ancillary services, battery storage system, elec-
tric vehicles (EVs), fast charging stations (FCS), power system
flexibility, reserve provision.
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EPS  Electrical power system.
ESS  Energy storage system.
EV  Electric vehicles.
FCS  Fast charging stations.
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G2S  Grid to station.
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PRP  Primary reserve provision.
RES Renewable energy sources.
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SRP  Secondary reserve provision.
TPP  Thermal power plants.

TSC Total system cost.

TSE Total system emissions.
UFC Uncontrolled fast charging.
USC Uncontrolled slow charging.
V2G  Vehicle to grid.

V2S  Vehicle to station.

WPC Wind power curtailment.
WPP  Wind power plants.

I. INTRODUCTION

OSSIL fuel depletion and increasing environmental aware-
F ness are pushing modern societies to change their modus
operandi by reducing nonrenewable energy consumption. Cur-
rently, more than 80% of total energy supply in the world relays
on fossil fuels, where electricity generation and transportation
systems are the biggest consumers [1]. Transition to nonfossil
fuel driven economy is, therefore, seen through integration of
renewable energy sources (RES) and society’s willingness to ac-
cept lifestyle revisions such as transportation behavior changes.
Although variable RES are a key factor in building environ-
mentally efficient electrical power system (EPS), they introduce
new challenges to traditional EPS operation. Variability and
uncertainty of their primary source (wind speed, solar radia-
tion) force conventional units to operate in nonoptimal operating
points with higher number of intraday cycles. Additionally, in-
tegration of RES increases reserve requirements, which leads to
higher total operational costs and emissions [2]. To fully exploit
the benefits of RES, future power systems need to be flexible
enough to cope with generation variations. Flexibility of EPS
can be defined as the competence of EPS to balance power sup-
ply and demand through minimum cost provision of different
services on multiple time scales. This capability of EPS is tra-
ditionally provided by conventional units and constrained by
their technical characteristics. Nowadays, the focus is shifting
to new concepts and technologies [3], [4] to provide required
flexibility. A number of papers have been published analyzing
the flexibility potential of energy storage systems (ESS) [5], [6],
demand response [7], microgrids [8], multigeneration [9], EPS
interconnection [10], and electric vehicles (EV).

This paper provides a comprehensive analysis of EV integra-
tion, focusing on mitigating negative effects of uncontrollable
EV charging, in particular that of fast charging stations (FCS).
Poorly designed EV charging infrastructure and management
can generate new sources of imbalances and magnify system’s
flexibility requirements. The paper models EV behavior con-
sidering multiservice EPS with focus on a longer time scales
(week, year) and different conditions/scenarios. The novelty of
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the proposed approach is in modeling simultaneously both ef-
fects of slow, controllable charging and uncertain and variable
FCS (not shown before). Similar analyses could be done for
other demand response technologies, but due to the specific re-
quirements of EV and succinctness of the paper, they are omitted
from consideration. Specifically, this paper analyses how FCS
impact the system operation and looks into different aspects of
(non)coincidence of RES production and FCS operation. With
this in mind, integrating ESS into FCS could mitigate larger
reserve requirements of uncontrollable FCS but also act as an
additional service provider.

It should be mentioned that analyzes in this paper do not at-
tempt to provide a full economic benefits assessment of ESS
integration (by incorporating their investment costs) and cost
benefit analyses of such implementation, only operational as-
pects and benefits are the focus.

II. LITERATURE REVIEW AND RELEVANT CONTRIBUTIONS

The concept of smart EV integration is, in recently published
literature, usually seen through coordinated operation of EV and
RES [11], [12], mitigation of variable and stochastic RES im-
pact on the system operation [13], or through EV grid impacts
[14], [15]. In the case where unit commitment of the entire sys-
tem is considered, including the impact of EV on the provision
of different services and, in particular, ancillary services as one
of critical aspects of low carbon power system, FCS are ne-
glected and their potentially negative impacts are not included
in the modeling [16], [17]. To the authors’ best knowledge,
FCS have been analyzed only focusing on impacts on technical
distribution grid constraints [18], [19] or included in models
developed for distribution network planning, siting, and sizing
[20], [21]. Additionally, FCS have been considered in the ag-
gregators business concepts, maximizing revenues and defining
business models for large FCS deployment [22], [23].

Potential of EV participation in ancillary services provision
is discussed in [24] where authors conclude that providing neg-
ative secondary control is economically most beneficial for EV.
In [25] and [26], EV aggregator model is proposed for partici-
pation in energy and reserve markets. Coordinated, aggregated
participation of EV (slow charging) and battery storage stations
along with conventional units in automatic frequency regula-
tion is proposed in [27]. A new model for primary frequency
control assessment is proposed in [28]. It was shown that PEVs
can effectively improve system’s frequency response following
a disturbance. Another paper, [29], proposes EV as frequency
controllers with goal to utilize more wind power. Papers listed in
this paragraph describe the potential of EVs to provide ancillary
services, however they do not consider the whole EPS operation
nor the impact of both flexible slow or fast charging of EVs.

Stochastic optimization method has been developed in [30]
for wind balancing using EV. Stochasticity of EV gri connection
(unexpected EV interruptions) is modeled in [31]. Faria et al.
[32] analyze EV charging impact on daily load diagram as well
as detailed impact on local emissions of various particles. De-
tailed forecast tool for EV demand is provided in [33]; the
presented model is very useful for both generation and demand
side management of EV. Research in [34] provides stochastic
UC MILP model used for study on slow charging EV impact on
EPS flexibility under different charging patterns.

Work in [35] proposes day-ahead hourly unit commitment
model in a power system composed of large-scale generators
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and aggregated EV. The model described in this paper is a short-
term dispatch model and observes only slow charging of EVs
without considering the need for ancillary services. Shortt and
O’Malley [36] and Ramirez et al. [37] propose interesting long-
term planning models where EV impact on system expansion
has been observed. Mathematical models are very detail, how-
ever EVs are once again modeled only as slow charging without
considering EV participation in ancillary services provision.

None of the papers published focuses on the entire power

systems modeled with all technical and economic constraints,
analyzing both SEV and FSC impacts, and considering both en-
ergy and ancillary services. This paper continues authors’ prior
research in [38] and [39], where detailed analyses of SEV con-
tribution to system flexibility are provided. Mentioned papers
handle only SEV charging as a potential flexibility provider,
whereas model in this paper adds up FCS both as flexibility sink
and source. It is very important to point out that this paper uses
the same input parameters and the same energy balance equa-
tion for both SEV and FCS (all research so far observed only
one of them). Interaction of the two methods can suppress or
enhance the total EV impact. Therefore, the main contributions
of this paper can be defined as follows.

1) Design of multiservice (energy plus reserve provision)
unit commitment model considering technical constraints
and forecasts of conventional units, RES and EVs, cast as
mixed integer linear program.

2) EVs are, for the first time, mathematically described as
both slow charging (at home) and fast charging (at FCS)
in the same model using the same driving patterns and the
same fleet’s SOC equation.

3) Assessment of combined slow and fast EV charging im-
pact on EPS flexibility through different charging modes.

4) Finding the “optimal time window” for FCS charging with
regards to SEV charging and other technical constraints.

5) Optimal SEV and FCS charging strategy selection in re-
gards to EPS flexibility.

6) Defining the role of integrated ESS as a technology to
mitigate the negative effects of FCS integration and as
additional contributor to systems flexibility.

III. PROBLEM FORMULATION

Described model captures techno-economic aspects of large-
scale thermal and hydro generators, wind generators, conven-
tional demand, and EVs. Even though the entire EPS is modeled,
contributions of this paper are in EVs modeling. Therefore, only
EV’s (both SEV and FCS in Sections III-C, III-D, and III-E) for-
mulations are explained. Details of the remaining mathematical
formulations (Sections III-A and III-B) are for the most part
omitted. Only the most relevant equations are provided. Readers
are encouraged to find related papers where additional informa-
tion can be found.

A. Electric Power System Model

EPS is based on power generation-demand balance (1) and re-
serve provision-requirements balance (2)—(6). Considered EPS
with service provision of different entities is illustrated in Fig. 1.
Generation side, left side of (1), consists of the following.

1) Conventional units.

a) Thermal power plants (TPP)—denoted as p9” P,
1) nuclear power plants;
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Fig. 1. Structure of observed EPS.

ii) coal fueled power plants;
iii) combined cycle gas turbines;
iv) open cycle gas turbines.
b) Hydropower plants (HPP)—denoted as p-FF
i) run-of-river;
ii) conventional HPP;
iii) pump storage—denoted as pP-FS.
2) Renewable energy sources.
a) Variable renewable energy:
i) wind power plants (WPP)—denoted as p&-"?.
On the other hand, the right side of (1) consists of the
following.
3) Conventional power demand (CPD)—denoted as pd.
4) Electric vehicles:!
a) slow EV (SEV) charging (p°-£V) and dis. (p9-EV);
b) FCS charging (p*-F©%) and discharging (p9-F¢5).2

Ni_TP Ni_HP

> () + X ()

1= 1=

Ni_PS
o PS p_PS WP
+Z (ptl _ptz )—‘f—p%
i=1

[ NiiEV

=P+ >
i=1

Ni_FCS
c EV d_EV
pf i Pii ) + Z

i=1
X (pi7 =) ()

Ancillary services are the supporting services provided to
EPS to enable continuous and stable flow of electricity from
producer to consumer. Even though the term is used to refer to
variety of operations, in this paper it refers to spinning reserve
provision only. Reserve provision-requirements equations are
defined for five different services as follows:

1) primary reserve up (2) and down (3);

!'In mathematical expressions, SEVs charging and discharging is denoted as
EV in the superscript not SEV.

21t should be noted that, with no additional storage, FCS do not actually
provide V2G service and p®-FCS variable takes the value of zero.
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2) secondary reserve up (4) and down (5); and
3) tertiary reserve up (6).

Ni.TP Ni_HP Ni_EV
2 : up TP Z up_HP Z up.EV
Ni_.FCS
+ Z fup _FCS > Fup (2)
Ni_.TP Ni_HP Ni_.EV
dn_TP dn_HP dn EV
E fiim + Z frim o+ Z fii
i=1 i=1 i=1
Ni_.FCS
Z dn_FCS > Fdn (3)
Ni_.TP Ni_HP Ni_EV
2 : up TP + Z up_HP Z up_EV
i=1 i= i=
Ni_.FCS
+ 2 : Tup_FCS > Rup (4)
Ni_.TP Ni_HP Ni_EV
§ rdn TP + Z Tdn_HP + Z ,r,dn_EV
Ni.FCS
+ ) S >R )
Ni_.TP
up-TP up
S gt > Q. ©)

i=1

The left side of equations (2)-(6)* models all technologies
capable of providing specific reserve (variables), while right
side is calculated in advance and refers to deterministic reserve
requirements (input time vectors).

Primary reserve requirements are usually fixed values defined
by the loss of the largest generator in the system (or the largest
loss of load), while secondary and tertiary reserve require-
ments depend on demand, wind, and EV forecasts (both SEV
and FCS charging), shown in (7)—(11). R?75}“EV/R?’5h‘FCS
represent SEV/FCS share in secondary reserve requirements,
while R/1-EV/ R?h'FCS represent their share in tertiary re-
serve. Please note that deterministic forecasts are used for fu-
ture SEV and FCS power requirements (as well as for CPD
and WPP); therefore, o represents prediction error or deviation
from the expected forecasted values, thus capturing the uncer-
tainty of forecasts. Further explanations are provided in sections
below.

0,5h_EV
R,
Ni_EV (t—CUCHEV 1)
— E 0_t0.5h_EV . P;nax_EV . Z Ni’j-EV
i=1 T=t
(N

3In the paper, tertiary reserve requirements are assumed to be provided only
by offline TPPs.
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Uncontrollable EV charging increases the reserve require-
ments due to uncertainty and variability of their arrival time at
charging points and energy/power requirements; on the other
hand, if EV charging is controlled/dispatchable, they are capa-
ble to provide reserve services. While TPP and HPP are conven-
tional reserve providers, uncertain and variable CPD and WPP
enhance the reserve requirements. Some papers have even con-
sidered WPP as reserve providers [40]. However, in the presence
of flexible demand, such as controllable SEV, it has been shown
that WPP are not preferred reserve providers since such concept
does not fully utilize the renewable energy generation potential
[39]. Additional information about reserve requirements and
modeling can be found in [41].

The objective function of the UC model is the minimiza-
tion of the operational costs, as shown in (12). Thermal unit’s
operational costs (startup, shutdown, fuel, greenhouse gas emis-
sions), as well as those of hydro unit costs (O&M), are included.
Thermal fuel consumption curve is modeled as three segments
piecewise linear function as it is used in the U.S. electricity
markets. For better understanding of the objective function, the
reader is directed to [42]

Nt [Ni.TP Ni_HP
min COST = Z Z (CZ,TiP) + Z (CZI.;P) (12)
t=1 | i=1 i=1

B. Generation Side Model

TPP and HPP models within unit commitment optimization
are most commonly cast as binary problems. In order to improve
computational efficiency of the UC model, TPP and HPP in this
paper are clustered by technology type as in [43].

TPP generation is bounded by the following:

1) power generation constraints (three segment piecewise

linear cost curve);

2) minimum up and down times;

3) ramping constraints;

4) reserve provision constraints;

5) greenhouse gas emission cost function.

HPP generation is subjected to:
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Fig. 2. 'WPP and CPD forecasts and EV’s driving behavior.

1) water balance equation;

2) generation power constraints;

3) reservoir constraints;

4) hydro turbine constraints;

5) spillage constraint;

6) reserve provision constraints.

WPP generation is defined by real historical wind generation
data (it can be seen as maximum wind power generation). Cur-
tailment of WPP generation is allowed (production can be lower
than historical/deterministic data). CPD has also been modeled
as historic data, but it cannot be curtailed (strict constraint). Both
WPP and CPD curves used in this paper are depicted in Fig. 2.

Due to the succinctness of this paper, mathematical formu-
lations of UC operation are omitted from the paper but can be
found in large number of recent publications [44]. Additional
information (such as conventional units’ technical data) can
also be found in previous publications [38], [39]; the UC model
presented in those papers is further expanded in the proposed
contribution as shown in the following sections.

C. EVs Model

Integration of EVs might result in increase of peak power
demand or reserve requirements. On the other hand, availabil-
ity to provide services to the system mostly depends on their
driving/parking/charging curves. This main constraint for EV
charging/discharging is based on real historical driving behavior
curves. The main input parameters, such as the number of
EV arriving to the charging spots (NN, ; **-EV), number of EV
leaving them (N/¢*'-EV) and number of EV currently con-

nected to the charging spots (NEQEV) are derived from the
curves in report [45]. (13) presents energy balance equation
where energy of the entire EV fleet (s;") depends on fleet’s
energy in previous time step (—/), energy of vehicles arriv-

ing (s7/-"V)/leaving (s,%*"-"V) charging spots, energy used

for slow charging (pffv), energy injected back into the grid

in the V2G mode (pgjzv ), and energy used for fast charg-
ing/discharging (s244-F¢S) (14) and (15) present initial and
final charging conditions. Minimum and maximum capacity of
EV fleet is constrained with (16). (17) and (18) present bound-
aries for EV energy upon arrival and departure from the charging
spot (state of charge of the fleet); S®"s-*V is energy of one EV
when arriving to the charging spot, S™"¢-FV is minimum en-
ergy of EV when leaving it, while S""™*-FV ig the maximum
battery capacity of one EV

EV

St,z‘ EV + 5?};1',EV _ slegv,EV c EV nzg:EV - At

= 51, 1 + D

— PV i EY At s FOS (13)
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TABLE I
SEV OPERATION MODES
SEV - SLOW EV CHARGING
CHARGING\ NR - No Reserve YR - Yes Reserve
RESERVE
- oo T EV slow charge at rated - EV slow charge at rated
= S ED power from the moment  power from the moment
& . . . .
E < S & they plug in until fully they plug in until fully
2 IO charged charged
2 8 % - EV do not impact reserve - EV causing increase in
= - @ requirements reserve requirements
—_ - EV optimal slow - EV optimal slow
< =} 3 3 ] A
g § o charging (in regards to charging (in regards to
s 5 EPS) EPS)
£ %2 T %5 -noEV discharging - no EV discharging
= 'g ,?. ”  _noEV reserve provision - EV provide reserve
‘E _ ° - EV optimal slow - EV optimal slow
3 g S charging & discharging (in charging & discharging (in
] § 2 regards to EPS) regards to EPS)
§ © 7 % -no EV reserve provision - EV provide reserve
=) o =
2 £

leav _EV c EV

EV _ Q0EV arr EV
si; =S+ + D1y

-5 BV AL

_ pﬁEv/?ﬁi EVAt +s add _FCS (14)

sy > SV (15)
Ng,EV . S;nin EV + S‘?’rir,EV o Si??VJEV + S?;{_(LFCS < S;E;V

< N%;EV S?axEV+ SarrEV 1(??V,EV+ SaddFCS (16)

Ni??V‘EV . S;nincEV < S}Ee‘?V‘EV < N}‘/??V’EV . S:l’ldX _EV (17)

0 < s BV < NV L ggons BV, (18)

As elaborated in previous sections, charging of EVs can be
done in two different ways: 1) SEV charging, denoted with EV
superscript and 2) fast EVs charging denoted with superscript
FCS in all equations. Unified modeling approach shown in the
above equations enables different analyses of these charging
regimes.

D. SEV Charging Model

Slow charging of EVs corresponds to charging at home, in
garage, at workplace, at road curbs, parking lots, etc. These lo-
cations offer charging at lower power rates but require longer
charging times (up to 10 h). However, the impact of SEV charg-
ingon EV battery is less degrading and service should be cheaper
than in the case of FCS. To investigate all possible impacts on
EPS, SEV charging is modeled through six operating modes as
follows (see Table I).

1) Operating mode A: Uncontrolled slow charging (USC;

also in the literature known as dumb, plug-in, passive).
This mode is analyzed in two scenarios: 1) where such
mode has no impact on the reserve requirements (marked
USC-NR), this is the most frequent approach in the avail-
able literature; 2) with impact/increase of the reserve
requirements (marked USC-YR), thus capturing unknown
times of EV arrival/departure and energy/power require-
ments.

2) Operating mode B: Controlled unidirectional EV oper-

ation (G2V, only charging) where EV can provide only
energy and no reserve services (denoted as G2V-NR) and
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multiple services, energy, and reserve (denoted as G2V-
YR);

3) Operating mode C: Controlled bidirectional operation of
EV (called V2G) where EV can be both charged and
discharged. Again, the operating mode not only considers
energy arbitrage participation (V2G-NR) but also energy
and reserve provision by EV (V2G-YR).

In USC mode, power demand of EV passively and directly
follows parking behavior of EV. EVs begin their charging imme-
diately after they plug-in and charge until specific level of their
battery’s SOC has been reached. Discharging is not possible
during USC as modeled by (19). CiU CH-EV in (20) corresponds
to time required to fully charge EV at rated power.

PV =0 (19)
UCH BV Smax _EV Scons EV
Cz' ’ = round { Pde _EV At nc _EV } (20)

EVs in USC modes charge within the range of 90-100% of
their rated power, as shown in (21) and (22) (21) presents initial
conditions for time steps 1, ...,CY“H

Nt

by

(T=Nt+t—CUCHEV 1)

(Nil:ir,EV . P;nax EV | 0’ 9)

t
+ Z Ndrr EV Pde EV 0 9) c EV
T=1

Nt
arr.EV max _EV
(T=Nt4+t—-CUCH-EV 1 7)

t
+ Z (Niryr‘EV . P?’ldx ,EV) )

T=1

2y

Equation (22) presents EV charging for a period of
CUCH-EY Nt

t

>

(r=t-CUCHEV 1 1)

(NiIILEV . P;na‘x EV 07 9) S pl(;,EV

N

t

<y

(r=t—CUCHEV 4 1)

(Nilil,EV . P;nax EV ) ) (22)

Controlled unidirectional charging (G2V) of operational
mode B is a flexible way of charging, EVs charge according to
signals from the system/market operator, as shown in (24). EV
discharging is not permitted in this mode (23). G2V mode, due
to its controllability, allows primary reserve provision (PRP),
F°-EV and fn-EV in (27) and (28), and secondary reserve provi-
sion (SRP), *P-EV and r4-EV in (25) and (26). EV can provide
secondary upward/downward reserve with decease/increase in
their scheduled charging power. PRP is defined in the same
manner, but it considers already allocated SRP

=0 (23)
P?lin EV N%;EV < pi::lEV < anax EV N%,IEV (24)
r;ll;) EV < chV (25)
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dn_EV max _EV ¢ EV c EV

Tt <P Ny =i (26)
up-EV c EV up-EV
t.i SPii T Ty (27)
dn_EV max -EV g EV c EV dn_EV

ft,i <P : Nf,,i P T T . (28)

In operational mode C, controlled bidirectional mode (V2G),
EVs are charged (30) and discharged (31) when they bring
benefits to power system operation. Integer variable xfi;EV in

(29) corresponds to the number of EV currently charging, while
(N§ Y — a5V corresponds to the number of EV discharging

0 < iV <N&FY (29)
P;nin EV | :L,;,ZEV < p;ﬁEV < P?lax EV :L,g,ZEV (30)

PP (NEEY i PV) < Y < P
(NEPY -V, 31)

Similar to G2V, bidirectional V2G operational model can
contribute to PRP, modeled as f"*-*V and f4*-#V in (34) and
(35), and SRP, modeled as **-*V and r4*-*V in (32) and (33),
respectively. SRP up can be provided by decrease in EV charg-
ing power or by increase in EV discharging power. On the
other side, downward reserve can be provided by EV charging
power increase or discharging power decrease. PRP is defined
in the same manner, but it also takes already allocated SRP into
account

thi ti

up-EV max -EV g-EV c.EV d_EV c.EV
Ty <P : (Nt,i - — P+

5BV (32)

dn EV d_EV min EV g EV cEV
Tt <Py~ P; ) (Nm — Ty

min _EV
_ Pi .

(3

c EV

+ PR BV L g Y — pid (33)
tlg),EV < pmax EV (Ngg,iEV B xﬁ?V) _ P?’EEV —i—p‘ffv
— Ppin BV gV e BV (34)
FEV < pPV — ppin BV (fo,;;EV - w?f?V)
+ PP Y = 39)

E. FCS Model

Integration of FCS is gaining momentum in recent years.
Many distribution system operators, or private investors, are
installing public FCS with high rated power. The main issue
concerning FCS is not their consumed energy throughout day
but their high peak demand. Fast charging service should be
more expensive than SEV regime due to higher impact on grid’s
technical constraints (such as voltage congestions) and peak
generation scheduling. Some recent research suggests that there
are benefits of integrating ESS with FCS; in these conditions,
the service for the final consumer remains fast, while the impact
on the gird and the system is reduced. As mentioned before, this
paper does not attempt to find economic justification for invest-
ments in ESS, it provides an insight in its positive impact on the
system operation. Following on this, this paper considers ESS as
integrated part of FCS, but it can be used or omitted depending
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TABLE II
FCS OPERATION MODES

FCS — FAST CHARGING STATIONS

CHARGING\ NR — No Reserve YR — Yes Reserve
RESERVE
. - EV fast charge directly - EV fast charge directly
= [=E= . .
= IS En from the grid from the grid
g ~ 5 _§ - FCS providing charging - FCS providing charging
2 T spotonly spot only
= E % -no FCS impact on - FCS causing increase in
= = & reserve requirements reserve requirements
- EV fast charge through - EV fast charge through
& 8 ESS integrated in FCS ESS integrated in FCS
£ = g - FCS/ESS optimal - FCS/ESS optimal
§ = (-? g charging (from the grid)  charging (from the grid)
= =) @ 1 -no FCS/ESS discharging - no FCS/ESS discharging
54 = N . .
= = &} to the grid to the grid
& - no FCS reserve provision - FCS provide reserve
S = a - EV fast charge through - EV fast charge through
5 -% - ESSintegrated in FCS ESS integrated in FCS
s o O 5 - FCS/ESS optimal - FCS/ESS optimal
£ C.‘O o charging & discharging charging & discharging
E a - no FCS reserve provision - FCS provide reserve

on the services and scenarios analyzed. FCS is modeled by six
potential operating modes (see Table II)

1) Operating mode D: Uncontrolled fast charging (UFC)
without reserve requirements impact (UFC-NR) and in-
creasing the reserve requirements (UFC-YR). The expla-
nations are similar to the mode A of SEV, however the
potential impact on requirements is much higher.

2) Operating mode E: Controlled unidirectional grid-to-
station mode (called G2S, where fast charging is con-
ducted by using ESS as a buffer to mitigate large power
requirements). Again, two cases are analyzed: 1) FCS with
reserve provision capability in G2S-YR scenario (capa-
bility of ESS to provide reserve services); and 2) without
reserve provision capability in G2S-NR;

3) Operating mode F: Controlled bidirectional station-to-
grid operation (called S2G, where FCS use ESS as in-
terface with the grid, reducing the charging/discharging
impact). Similar to the first two, this operating mode is
analyzed for concepts when ESS can provide only energy
arbitrage (S2G-NR) and energy arbitrage and reserve ser-
vices (S2G-YR).

Modeling of FCS needs to be observed through three stages:

1) availability and the number of EV to be charged by FCS; 2)
modeling ESS as a potential buffer of FCS and grid/system (if
used); and 3) operating mode (both uncontrollable and control-
lable through integrated ESS).

EV fast charging requirements are modeled with (36) and

(37). In (36), the minimum expected fast charging power is
defined, as expected percentage of on-road fast charging EV.

It is modeled using pP®""", which can either be a constant
value or a decision variable (when used in the scenarios for
determining the optimal fast charging time window) as modeled
in (37). Opposite to SEV charging, where upper boundary for
EV charging power is defined by the number of EVs parked,

the requirements for EV to be fast charged are defined by the
number of on-road EV (G;*" — N&V)

pgjgzv > pperfEV | pmaxEV (G;Ev - fo)V) (36)

P}é)crfminEV Spgcrf,EV S Pg)crfmaxEV. (37)
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Additionally, optional constraint for optimal fast charging is
modeled by (38) where fast charging during a particular period

(of length V) is defined by a minimum percentage of total EV

energy demand (P°***V'), meaning that a certain percentage of

EV must be fast charged. This needs to be satisfied during peri-
ods k, ensuring minimum customer satisfaction if fast charging
is allowed only during “optimal” periods in the day

> . Penf,EV

>

Npx(k+1) <pg7_Ev BV LA

d_EV 1.LEV add_FCS
T=1+Npsk \ ~Pti - 7; AL+ s "
Np#(k+1)
< Z (St’iadd,FCS). (38)

T=1+Npx*k

If EV can be charged by fast chargers, the decision vari-
able 573 in (13) and (14), contributes to total EV energy
demand. The energy and the time of use of fast charging is de-
fined with the duration of EV travel time 7/""-2V modeling the
connection between FCS requirements and energy of EV bat-
tery. (39) presents initial conditions and is valid for time steps
1,..., arr;®V. (40) defines additional energy for FCS in the
remaining time steps

dd-FCS f EV f EV
Staia < Ni : p(Nt-&-t—T““rAEV,)’i - At (39)
51, 1S <V i ey ), - AL (40)

(41)—(44) model storage (ESS) integrated in FCS. Integrated
ESS prevents large power spikes in peak demand periods. From
the system/grid point of view storage provides energy arbitrage
and acts as a flexibility provider, while on the EV side it pro-
vides fast charging and thus satisfies customers’ requirements
for fast service. Equation (41) presents energy balance equation

for FCS with ESS. c,fl-cs is the current state of charge of ESS.
_FCS

It is equal to energy in previous (1—/) state c;-; plus energy
“fast charged” to EV, p{-F'V, and energy exchanged by ESS and
the system/grid expressed through ESS charging (p{+ “®) and
discharging (p{-"¢%)

t,i

NiFCS NiFCS
_FCS _FCS loss FCS
E Cii < E Ci—1,i -k
i—1 i—1

Ni.FCS
- Z pt’if,FCS/nifc,EV N

i=1
Ni_FCS
+ E pt,iCFCS . nic,FCS At
i=1

Ni.FCS
dFCS / dFCS
= > Sy - At

1=1

(41)
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Equations (42) and (43) present initial and final conditions of
ESS FSC

Ni_FCS Ni_FCS
Z Cl,iiFCS < Z CZ_O,FCS .kilossFCS
i=1 i=1
Ni_FCS
f_FCS /  fc BV
- Z DL /mi - At
i=1
Ni_FCS
+ Z plﬁic,FCS ;e FCS kAL
i=1
Ni_FCS
dFCS /, dFCS
= > pr TS TS AL (42)
i=1
FCS 0.FCS . ~-FCS
CNt,i > Ci - G; (43)
FCS energy storage boundaries are defined as
Cimin,FCS X G;FCS < Ct,iiFCS < Cz_max,FCS . G;FCS. (44)

In UFC mode, EVs are directly connected to grid (there is no
ESS). Power for EV fast charging (p™-F%) is equal to the power
withdrawn from the grid/system (p°-F©3), shown in (45). If there
isno ESS, the EV have no capability of discharging, as shown by
(46). This operating mode depends only on EV driving/charging
behavior; thus, it becomes an uncontrollable stochastic value.
The impact of such charging regime on reserve requirements
can only be negative, i.e., it increases reserve requirements as
modeled in (8)—(11)

. FCS f_FCS
¢ = DPti

(45)
(46)

DPe.i

1FCS
Dei = 0.

On the other hand, controlled unidirectional fast charging
mode (G2S) requires ESS integration into FCS to alleviate un-
predictable and variable behavior of EV fast charging demand.
FCS are again used as platform for EV fast charging but EVs are
not directly connected to the grid. The ESS acts as a mediator
and charges during periods when it brings benefits to the EPS
(47). By doing so, it allows EV to fast charge whenever they
prefer, maintaining EV owners’ comfort. Reserve modeling is
similar as in SEV reserve provision and shown by (48)—(51)

p,min-FCS | GFCS ) cFCS o p max FCS | (FCS (47)
TRI;,FCS Spifcs (48)

r;{lz},FCS < puaxFCS | (1FCS _pg;tis (49)

up FCS pﬁcs _ TR;;,FCS (50)

g?,ch < puax-FCS | (1.FCS _pg:tis _ rg?,ch.

(51)

Controlled bidirectional fast charging mode (S2G) is sim-
ilar to G2S mode, modeled with (52), adding the exception
of FCS discharging as in (53). Integer variable z{F S corre-

sponds to the number of FCS currently charging, while ex-
pression (G;"“® — 2¢-FV) corresponds to the number of FCS

currently discharging. Reserves are modeled in the same manner
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Small EV (22%) Medium EV (56%) Large EV (22%)

Short trip Short trip Short trip
™ *Scons [kWh] =13 ¢ Scons [kWh] = 28 * Scons [kWh] = 59

o Share [%] = 18,04 o Share [%] = 45,92 o Share [%] = 18,04

Medium trip ) Medium trip 1 ( Medium trip )
™ e*Scons [kWh]=10 |[™ eScons[kWh]=24 (™| eScons [kWh]=54
o Share [%] = 2,2 o Share [%] = 5,6 e Share [%] =2,2

( Long trip ( Long trip Long trip
= e*Scons [kWh] =4 = Scons [kWh] = 16 = *Scons [kWh] = 44

e Share [%] = 1,76 e Share [%] = 4,48 e Share [%] =1,76

Fig. 3. EV types.

as SEV reserve provision

Pimin FCS | x;.?FCS S pt"iC-FCS S PZ_max_FCS . x;.?FCS (52)

Pimin_FCb . (G;FCS o x;’_ZFCS) < pt,id—FCb

< Pimax_FCS . (G;FCS o :L,g_ZFCS) (53)

IV. CASE STUDIES

The value of the proposed model will be shown using two
case studies. The first analysis attempts to find an optimal time
window for EV fast charging. The goal of these simulations is
to analyze if an optimal charging time for fast charging of EV,
without integrated ESS, exists.

In the second part, the analyses focus on determining the
impact of fast charging EV on power systems flexibility. In
these analyses, the flexibility will be evaluated through three
flexibility metrics: total system cost (TSC), total system emis-
sions (TSE), and wind power curtailment (WPC). General idea
behind those three metrics is as follows: If flexibility of the sys-
tem is decreasing then conventional system components work in
nonoptimal operating points and have higher number of startups,
consequently it means higher TSC and TSE. Lower flexibility
also means the degraded capability of integrating wind power
(WPC increases).

A. Simulation Parameters

Considered energy mix is similar to U.K. power system en-
ergy mix [38]. Vehicles driving behavior is taken from [45] and
it has been used for calculation of number of vehicles arriving
and leaving the charging stations (same as in [38]). Three dif-
ferent EV battery capacities and trip lengths have been modeled
along with their different shares in total EV fleet, forming nine
EV types (see Fig. 3). EV-type shares are calculated combining
percentages of particular trip length (last row in Table III, com-
ing from [45]) and future projections of EV types share in total
EV fleet (highest priority row in Fig. 3, obtained from [46]). En-
ergy conserved at the end of the trip is calculated using battery
capacity, travel length, and average consumption.

The remaining EV technical characteristics are gathered from
different publications and they are displayed in Table III (e.g.,
EV slow charging power used is 3.7 kW—IEC 61851 one phase
ac connection, and fast charging power is 62.5 kW—ChadeMo).
In this paper, EVs are leaving the grid fully charged, S™ine-FV —
Smax-EV Tnitial energy of each EV type (SZQ‘EV) is equal to 60%
of battery capacity of initial on-grid EV.

Three different types/sizes of FCS have been observed as
presented in Table II. Data for particular FCS type are calculated
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TABLE III
EV INPUT DATA

5 P™T kW] 0,37 %, ndnk 0,95
2
£ pmx [kW] 37 Pl [W] 50
Small 32
Smin [kWh] Medium 6,4
Large 12,8
I Small 16
*>7> S™* [kWh] Medium 32
m Large 64
Average Small 0,15
consumption Medium 0,2
[kWh/km] Large 0,25
. Short 20
(T]:I‘]f)le”gth Medium 40
Long 80
Trip Short 0,5
'E duration — Medium 1
Arr iv. (h) Long 1,5
P ; £ Short 82
th"e“;f;:%; 3’ Medium 10
Long 8
TABLE IV
FCS INPUT DATA
Power energy loss
7%, n? 0,95
Kloss 0,98
FCS type
) Small 50
P™ kW] Medium 150
Large 500
Small 500
pret kW] Medium 1500
Large 5000
Small 200
Smin [kWh) Medium 600
Large 2000
Small 1000
Smar [kWh] Medium 3000
Large 10000
Small 50
FCS type share [%] Medium 35
Large 15
Small 10
Max charg. number of EV (#) Medium 30
Large 100

based on the number of EV that can be charged in every time
step at full power (last row in Table IV). The total number of
FCS (G;-F¢%) considers that all on-road EV can be fast charged
(in other words, if it is “optimal for EPS,” fast charging could be
done without ESS). FCS/ESS capacities are calculated so they
can fully recharge for eight hours at rated power.

The initial U.K. like power system (details are in [38]) energy
mix is around 35% nuclear power plants, 45% coal power plants,
15% combined cycle gas turbines, and 5% open cycle gas tur-
bines. For these analyses, a percentage of 40% WPP integration
is used with peak net demand of around 60 GW. Percentage
of EV integration is expressed as the share of EV in today’s
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TABLE V
OPTIMAL FAST CHARGING TIME WINDOW—FLEXIBILITY INDICATORS FOR UFC CHARGING MODE
Slow charging modes USC-YR G2V-YR
Uncontrolled Fast Charging Scenarios UFC 5% 0-12% 0-12 +50% E 5% 0-12% 1-12 +50% E
Total System Cost TSC [%] -0,31 -1,27 -1,04 0,61 0,02 0,22
Total System Emissions TSE [%] -0,06 -0,83 -0,57 -0,55 -0,02 0,25
Wind Power Curtailment WPC [%] 0,87 -9.47 -2,33 0,00 0,00 0,00
Peak Demand Increase PDI [%] -2,68 7,95 1,18 -7,43 0,00 -9,51
Energy supplied through FCS [%] 25,78 38,96 50,03 27,69 2,49 54,23
y - . UFC - optimal (0-12%) + nin.
UFC — fixed (5% UFC — optimal (0-12%) FCS energy in 24 h (50%9
80
_.70
= 60
@ 40
3 30
* 20
5 AAARAAAA MMAM
o
«< 72 120 144 72 120 144 72 120 144
E Time [h] Time [hl Time [h]
wv
> 80
—70
Zs0
g a0
oS 30
20
10
o« o
% 0 24 48 72 96 120 144 72 96 120 144 72 96 120 144
z Time [h] Time [h] Time [h]
©
D d Dem EV WPPtotal EV-fastc EV-slowc
Fig. 4. Optimal fast charging time window—graphical result.

vehicle fleet in UK. It can be translated to EV maximum power;
for example, total conventional vehicle fleet in U.K. today is
around 30 million cars [47] and replacing 10% of them with
EV increases U.K. peak power demand by 20% (if they all slow
charged at daily peak power).

B. Optimal Fast Charging Time Window

This section will try to discover whether an optimal fast charg-
ing window ever exists, i.e., can the power system ever benefit
from uncontrolled FCS (taking into account flexibility that is
already consumed or brought to EPS by SEV charging). By
allowing different shares of on-road EV to fast charge at each
moment makes fast charging partially controllable but at the
cost of EV drivers comfort. For example, it can be observed as
discounts offered to FCS for charging at specific time (“happy
hours”) in order to change their behavior. On the other hand,
controllable fast charging (G2S and S2G, or FCS with integrated
ESS) provides controlled charging at FCS without any effect on
EV drivers behavior.

Following on this, two SEV operational modes are ana-
lyzed in combination with FCS; USC-YR (operational mode
A, increasing reserve due to uncontrollability, “dumb” charg-
ing), as inflexible operating regime, and G2V-YR, as source of
additional flexibility (operational mode B, providing flexibility
as reserve due to controllable charging).

Each of the two SEV modes is combined with fast charging,
three different UFC scenarios have been simulated as follows.

1) Fixed percentage of on-road EV that are allowed to fast

charge (P, s py = 5%), while the remaining 95% is
using slow charging.

2) A certain percentage of up to 12% of on-road EV can fast
charge (this is modeled by (37), variables Pp¢;fmin £V =
O%, Pperfmax_EV = 12%)

3) Variable percentage of EV is fast charged; however, there
is a minimum required energy “assigned” for fast charg-
ing throughout the day (modeled with (37) and (38),
Penr ey = 50%). In this section, 100% vehicles are con-
sidered electric.

Results of the simulations are shown in Table V and Fig. 4
for one-week time horizon. It can be noticed that in case with
predefined fixed number of “dumb” fast charging EV (first col-
umn of Fig. 2), fast charging patterns are very similar for both
SEV charging modes. As expected, such charging behavior re-
sults in peak demand increase, in case of uncontrollable slow
charging, UCH-YR, the power demand increase (PDI) is around
54%, while in controllable slow charging regime, G2V-YR, PDI
increases by 28%. The explanation is rather simple; controllable
SEV charging is alleviating negative effects of FCS by shifting
its charging during the night and using as much wind as possi-
ble during low demand periods (load leveling). This can be seen
in Fig. 4, as slow charging EV curve and fast charging curve
almost never occur at the same time. Comparing peak demands
of the system with the case of only SEV charging (see Table V),
introduction of FCS slightly decreases the peak demand in both
USC-YR (—2.68%) and G2V-YR (—7,43%). On the other hand,
its effect on other flexibility metrics is negligible (operational
cost, greenhouse gas emissions, and wind curtailment). In the
second case (second column of Fig. 4), the algorithm finds
optimal fast charging time windows for fast charging. In case
of uncontrollable slow charging mode, all flexibility metrics
are slightly improved/decreased compared to fixed UFC; TSC,
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TSE around 1%, while WPC is reduced by 9.47%. It is inter-
esting to notice that peak demand increases (by 7.95%). This
happens because the objective function of the algorithm pushes
the minimization of WPC and during the few specific peak de-
mand moments, when there is an excess of wind, fast charging
is deployed (total demand is increased). Since UCH-YR mode
is inflexible, the capability of creating optimal fast charging
windows brings additional flexibility. Fast charging will be a
preferred option in those scenarios, encouraging all EV to fast
charge, and, by doing so, increasing fast charging energy from
26% to 39% (FCS in Table V represents percentage of total
required energy by EV provided through fast charging). It is
interesting to notice that peak demand increases (by 7.95%).
This happens since the objective function pushes the minimiza-
tion of WPC and during the few specific peak demand moments
when there is an excess of wind, fast charging is deployed (total
demand is increased). UCH-YR mode is inflexible SEV charg-
ing mode and optimal fast charging provides new flexibility,
meaning fast charging will be a preferred option in those sce-
narios increasing fast charging energy from 26% to 39% (FCS
in Table V represents percentage of total required energy by EV
provided through fast charging).

Due to high flexibility of the G2V-YR mode, there is no need
for optimal fast charging windows and the end result is that all
EVs have been controllably slow charged. In scenario where
50% of energy is being used for fast charging, both observed
scenarios (third column of Fig. 4) show poorer results as system
has been moved from its optimal point.

As a general conclusion, introduction of fast charging has
minimal effect on defined flexibility metrics when comparing to
flexible and inflexible SEV charging with 0% FCS. Uncontrol-
lable charging, both slow in (USC-YR) and fast (UFC), depends
on driving behavior of EVs and their charging occurs during
peak daytime periods. Since they are both inflexible regimes,
their effect on EPS is similar. On the other hand, G2V-YR in-
corporates high flexibility and can alleviate negative impacts of
inflexible fast charging behavior.

C. Charging Station Impact on System’s Flexibility

To evaluate the impact of fast charging on system’s flexibility,
the following analyses have been considered: 1) uncontrollable
USC-YR with the addition of fixed 5% on-road vehicles fast
charging and 2) controllable G2V-YR with the addition of fixed
5% on-road vehicles fast charging. Since there is a lack of real
data on EV fast charging, we assume these percentages. In both
analyses, six FCS operating modes and two EV shares have been
used: 33% and 67%* (of total U.K. vehicle’s fleet as EVs). The
results are shown in Figs. 5 and 6, using 0% of fast charging EVs
as base case for comparing (all EVs have been slow charged in
base case).

Analyzing the results for uncontrollable SEV charging (see
Fig. 5), USC-YR mode, it can be noticed that FCS coupled with
ESS as a reserve provider (G2S-YR and S2G-YR) reduces all
flexibility metric values, increasing the power system flexibility.
In case of 67% of EVs, reduction of wind curtailment metric
(WPC) is higher than for 33%, while the operating cost (TSC)
and system emissions (TSE) reduction is lower. This suggests
that larger share of USC-YR impacts EPS flexibility more than it
gains from utilizing G2S and S2G reserve provision. Controlled

4The results for 100% are very similar as for 67%, therefore they are omitted
from the paper.
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fast charging modes without the capability of providing reserve
(G2S-NR and S2G-NR) improves flexibility metrics; however,
this is negligible compared to G2S-YR and S2G-YR modes.
UFC-NR mode does not impact the metrics, while UFC-YR is
the only mode negatively affecting EPS due to its increase in
reserve requirements.

G2V-YR results (see Fig. 6) differ from those of USC-YR
mode. When there is 33% share of EVs, UFC-NR and UFC-
YR negatively impact flexibility metrics, as controllable slow
charging does not provide enough flexibility to alleviate negative
effects of uncontrollable fast charging. For higher EV share,
i.e., 67% (meaning higher G2V-YR flexibility provision), fast
charging impacts are completely mitigated. For 33% EV share,
in all G2S and S2G modes, WPC is decreased. G2S-NR, G2S-
YR, and S2G-NR have negligible effect on TSC and TSE, while
S2G-YR provides far better results. For higher EV shares, all
G2S and S2G modes act as TSC and TSE enhancers. A general
conclusion can be made that unless fast chargers are coupled
with ESS, they will have a negative impact on system operation,
in terms of cost, emissions, and wind usage. Adding ESS to
FCS can create additional benefits to the system operation by
providing ancillary services, reducing the flexibility metrics.

V. CONCLUSION

This paper presents a multiple service unit commitment model
for combined SEV and FCS operation, giving insight into the
operational flexibility issues of integrating EV, respecting all
technical constraints of conventional and low carbon technolo-
gies. A detailed model of EV behavior and their impact on power
system operation, both in passive and active/controllable regime,
demonstrates how increasing number of FCS, as providers of
higher EV user comfort, can have a negative impact on power
system operation; increasing the total operational cost, emis-
sions, and reducing the level of used renewable energy. Even
in cases where a certain percentage of EV can fast charge dur-
ing “optimal” time windows, the negative effects are clearly
visible. Issues arising from EVs integration can be efficiently
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mitigated and can turn into flexibility enhancement if adequate
management plan is implemented. Uncoordinated fast and slow
modes of charging will have severe negative effects on systems
secure operation. If only controllable slow charging is enabled
(for example at home), this could, to a significant level, mitigate
negative effects of fast charging. ESS, as a part of FCS, can
mitigate the negative effects caused by a large number of EVs
being charged at FSC. Those effects are even more emphasized
in case where a certain number of EVs are uncontrollably slow
charged. In this paper, the role of storage is to act as a mediator
between charging spot and power grid, also providing energy
arbitrage and reserve services to the system operator. In gen-
eral, FCS with integrated ESS can provide flexibility to power
system by bidirectional power flow and by ancillary service
provision. This paper revealed that ancillary services provision
is more valuable as flexibility provider than the possibility of
reinjecting the power back to grid.

APPENDIX

A. Decision Variables

pf TTP Thermal units generation.
pf ZHP Hydro units generation.
jus -8, jus S Pump storage generation/pumping.
g-WP Wind power generation.
p§ TV pEY EV slow charging/discharging.
P es, p;‘f ¢S FCS charging/discharging.
P EV fast charging.
TP TP Thermal units primary(f)/secondary(r) up/
;IZ-)’TP r{®-TP " down reserve provision.
iyt HP 1P Hydro units  primary(f)/secondary(r) up/
b .ria-HP down reserve provision.
Y S {1-PS " Pump storage primary(f)/secondary(r) up/
;{?’PS r?? S down reserve provision.
PEV fAnEV BV primary(f)/secondary(r) up/down re-
ry By BV serve provision.
{ E: ;\// 55;: , FCS prim'a'ry(f)/secondary(r) up/down
L reserve provision.
q;‘f;’TP Thermal units tertiary up reserve provision.
stV Total energy in EV fleet of one EV type.
sprBY Total energy in cluster of EV arriving to the
grid.
speav BV Total energy in a cluster of EV leaving the
grid.
spqd-FCs Additional energy brought to EV fleet due to
fast charging.
ppertEY Percentage of fast charging EV.
2iEV, 2iF¢S  Number of EV/FCS charging.
pih-WP Curtailed wind power.
chiP Total thermal power plant cost.
cg;},fp Total HPP cost.
T8 Energy conserved in FCS/ESS.

B. Input Parameters

TdurEV, EV-type trip duration.

IEEE SYSTEMS JOURNAL, VOL. 12, NO. 3, SEPTEMBER 2018

C0-FCs Initial SOC of FCS/ESS.

C,min-FCS Minimum/maximum capacity of FCS/ESS.
C max FCS

k; loss PCS Storage efficiency of FCS/ESS.

Py Power demand.

F‘lp Primary up reserve requirements.

F?n Primary down reserve requirements.

R;? Secondary up reserve requirements.

R{» Secondary down reserve requirements.

QUP Tertiary up reserve requirements.

p;VP Potential wind power generation.

REV 0,58 Secondary/tertiary reserve requirements in-
REV -ih crease caused by uncontrolled EV charging.
RFCS 0,50 Secondary/tertiary reserve requirements in-
RFCS b crease caused by uncontrolled FCS charging.
51(0 ah)

EV USC charging standard deviation for
4h)E secondary/tertiary reserve.
FCS uncontrolled charging standard devia-

(
(o 5h)_FCS
( tion for secondary/tertiary reserve.

4h)_FCS

( )-WP Wind power standard deviation for sec-
( h)-WP

o ondary/tertiary reserve.

Narr-EV # of EV arriving to the grid.
Ng;,E v # of EV connected to the grid.
Njeav-EV # of EV leaving the grid.
Ni. TP # of thermal technology types
Ni_HP # of hydro technology types.
Ni_PS # of pump storage technology types.
Ni_EV # of electric vehicles types.

od Power demand standard deviation.
C’UCHEV Time required to recharge EV at full power.
neEV, nd-EV BV charging/discharging efficiency.

fC*EV EV fast charging efficiency.
nf eS| nd¥ CS  FCS charging/discharging efficiency.
So-EV Initial energy conserved in EV fleet.
Spin -EV The lowest SOC value of one EV.
Smax EV The highest SOC value of one EV.
Sgons-EV Energy conserved in one EV which arrives to

the grid.
Spinc-EV The lowest allowed SOC in EV leaving the
grid.
pimax-EV Fast charging power maximum.
GV Total number of EV per type.
GF es Total number of FCS per type.
p,min FOS FCS charging (discharging) power mini-
pax-EV mum/maximum.
p,min FCS EV charging (discharging) power min/max.
P max _FC S
Pperfmln EY Minimum/maximum percentage of fast
Ppel fmax EV charging
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HIGHLIGHTS

® Control authority in smart e-mobility is usually on the side of charging stations.
® Electric vehicle based concept is an alternative where vehicles control charging.
® In a proposed concept charging stations are merely an enabling infrastructure.
® Electric vehicle based system yields higher revenues for the vehicle owners.

ARTICLE INFO ABSTRACT

The existing models designed to reap the benefits of electric vehicles’ flexibility in the literature almost ex-
clusively identify charging stations as active players exploiting this flexibility. Such stations are seen as static
loads able to provide flexibility only when electric vehicles are connected to them. This standpoint, however,
suffers from two major issues. First, the charging stations need to anticipate important parameters of the in-
coming vehicles, e.g. time of arrival/departure, state-of-energy at arrival/departure. Second, it interacts with
vehicles only when connected to a specific charging station, thus overlooking the arbitrage opportunities when
they are connected to other stations. This conventional way of addressing the electric vehicles is referred to as
charging station-based e-mobility system. A new viewpoint is presented in this paper, where electric vehicles are
observed as dynamic movable storage that can provide flexibility at any charging station. The paper defines both
the existing system, where the flexibility is viewed from the standpoint of charging stations, and the proposed
one, where the flexibility is viewed from the vehicles’ standpoint. The both concepts are mathematically for-
mulated as linear optimization programs and run over a simple case study to numerically evaluate the differ-
ences. Each of the four issues identified are individually examined and omission of corresponding constraints is
analysed and quantified. The main result is that the proposed system yields better results for the vehicle owners.

Keywords:

Electric vehicles

Charging stations
Aggregator

Electric vehicle aggregator
Electricity market

1. Introduction electrification of the transport an alternative new flexibility source. If

electric vehicles (EVs) are charged uncontrollably [4], i.e. charging at

Much focus has been given lately to the decarbonization of the
electricity production, however a greater challenge might be doing the
same with the heating and transportation sector. The transition from
conventional vehicles to low carbon emission ones is moving slower
than anticipated, despite that its importance is highlighted in all re-
levant policy documents [1]. The solutions for changing transportation
habits and preferences of end-users [2] require an integrated approach,
especially in designing models for end-users and encouraging them to
make a quicker transition to electrified transport, as designed by the
relevant regulatory goals [3]. This means being aware of technical,
economic and social constraints when creating models to make

* Corresponding author.

maximum power until fully charged, power system’s hunger for flex-
ibility increases, calling for additional investments in peaking units and
grid infrastructure upgrades. On the other hand, if EVs are charged in a
controllable manner [5], they resemble features of both demand re-
sponse and energy storage. Shifting their charging times represents the
aspect of demand response. This is often referred to as Grid-to-Vehicle
(G2V) mode, which requires unidirectional controllable chargers [6]. A
possibility to discharge a part of the surplus energy when not needed for
motion, often referred to as Vehicle-to-Grid (V2G) mode, corresponds to
the energy storage aspect of EVs and requires bidirectional controllable
chargers [7,8]. Detailed overviews of EV charging modes are available
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Fig. 2. Physical connection and market participation of EV-based and CS-based
smart e-mobility models.

in [9,10].

This paper proposes a new concept of using the EV flexibility more
efficiently in a world with a multitude of new data streams relying on
information-communication technologies in vehicles and without any
loss of comfort for EV drivers. We argue that the state-of-the-art lit-
erature, research projects and e-mobility sector currently conceive the
smart e-mobility in a way which leads to an underutilization of the EV
flexibility and to insufficient financial returns. The usual understanding
of smart e-mobility is that Charging Stations (CSs) use EVs to provide
flexibility to the power system (we define this as the CS-based concept),
whereas this paper challenges this approach and reverses the roles by
identifying EVs themselves as smart players that provide flexibility and
the CSs as merely an enabling infrastructure (we refer to this as the EV-
based concept).

The smart e-mobility term used in this paper refers to an advanced
multisector system where the main actors are: EVs, CSs, Electric Vehicle
Aggregators (EVAs), power grid and electricity market operators.
Merchant actors within this ecosystem have at their disposal smart EV
charging and discharging options to provide flexibility to the power
system and in return receive monetary reward. This paper analyzes a
basic illustrative example with three EVs and three CSs. The purpose of
the example is to highlight certain issues in the state-of-the-art, after
which we define a new mathematical model and demonstrate how the
issues of the current state-of-the-art are eliminated using our model
through a detailed case study.

This paper contributes to the body of knowledge in the field of EV
aggregation by providing the following:

1. a design and a formulation of a novel EVA model tracking the EVs
during their trips, thus capturing all relevant trip and battery in-
formation,

2. a systematic and rigorous comparative assessment of the CS-based
and EV-based models,

3. a demonstration that aggregate EV models without relevant fea-
tures, such as power levels and grid tariffs, result in incorrect con-
clusions regarding the cost of EV charging.

Applied Energy 272 (2020) 115153

2. Illustrative example
2.1. Assumptions and description

An illustrative example presented in Figs. 1-3 compares the current
smart e-mobility CS-based model with the proposed EV-based concept.
Several simplifications and assumptions are made to keep this example
concise. We observe three EVs and three CSs (Fig. 1) and their behavior
through a 24-h period with 1-h time resolution. Each EV can be charged
at different CSs and each driving period, i.e. period when EV is not
connected to any CS, lasts one hour. Each EV has one Battery (EVB) and
one On-Board Charger (OBC), while each CS encompasses three Char-
ging Points (CPs), meaning it can serve all three EVs at a time. All three
CPs within a CS are AC and have chargers of same power capacity.

Let us assume that both EVs and CSs can individually participate in
the wholesale electricity market,' namely the day-ahead market, and
that their objective is to minimize the purchasing costs of electricity for
mobility purposes and/or to maximize revenue through energy arbit-
rage.

A smart e-mobility system can therefore be conceived as an EV-
based or a CS-based, as illustrated in Fig. 2. In the former model, the
EVs are the smart entities negotiating market strategy while the CSs are
merely an infrastructure with their technical constraints (CP power
capacity) and economic parameters (CS utilization fee). The latter
model observes the same entities, but from an opposite standpoint. The
CSs are the smart entities negotiating market strategy, while the EVs
only impose technical constraints (OBC power capacity) and economic
charges (battery utilization fee). The CSs must pay a fee to use the EVs’
physical equipment (battery) and the energy stored within the EVBs
when performing arbitrage (V2G mode). On the other hand, they re-
ceive payments by the EVs for the energy they charge for driving pur-
poses. Currently, the roads are populated with both hybrid and full EVs.
Hybrid EVs can be seen as a part of the bridging process toward the full
transportation electrification. Our focus is on future scenarios where
electrification is already in its final steps and where full EVs are a
dominant technology. Therefore, we do not explicitly model the hybrid
EVs in this paper.

2.2. EV-based vs. CS-based smart e-mobility model

We use the graphs in Fig. 3 to describe the differences between the
EV-based and the CS-based smart e-mobility models. The graphs to the
left show charging profiles of the three EVs, while the ones to the right
show charging profiles of the three CSs. All graphs are created from the
same data, but observed from different viewpoints: graphs to the left
are relevant for the EV-based, while the ones to the right are relevant
for the CS-based smart e-mobility model.

EVs in Fig. 3 are shown in different colors: EV1 - turquoise, EV2 —
orange, and EV3 - purple. Their respective OBC maximum powers
(OBC_LIM) are marked with straight lines: EV1 - low-power OBC
(4 kW), EV2 - medium-power OBC (8 kW), and EV3 - high-power OBC
(12 kW). The EVs can charge at three CS types: CS1 is a home charger
(4 kW) — green, CS2 is charger at work (8 kW) — blue, and CS3 is charger
at a shopping mall (12 kW) - red. EVs have different driving profiles.
EV1 has a home-work-home profile: it is connected to CS1 from midnight
to 07:00, drives to CS2 where it stays from 08:00 to 16:00, and drives
back to CS1, where it is connected from 17:00 to midnight. Charging
profile of EV2 is home-mall-home, while EV3’s profile is home-work-mall-
home. Each charging period is colored according to the corresponding
CS.

The CS charging curves are composed of the charging curves of the
EVs connected to it. For example, the graph for CS1 (upper-right in

! Currently this is done through aggregators due to energy bid thresholds in
most markets.
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Fig. 3. Illustrative example - daily curves for three EVs and three CSs; left figures - EV view on charging profiles, right figures - CS view on charging profiles.

Fig. 3) shows that all three EVs are connected to it from 00:00 to 07:00.
The power required at CS1 during that time is the sum of the OBC
powers of the EVs using it. EV2 (orange) is staying longer at CS1 (until
11:00), while EV1 (turquoise) comes back home earlier than others (at
17:00). Since EV1 and EV3 are at work during the morning and midday
hours, CS2 has two connected EVs from 08:00 to 16:00 (turquoise EV1
and purple EV3), and no connected EVs in other hours. EV2 goes to a
shopping mall, where it charges at CS3 from 12:00 to 21:00, while EV3
goes to the mall after work form 17:00 to 21:00 (third graph on the
right-hand side). The areas in the graphs to the right correspond to
stacked OBC powers, while the maximum CP power limits are indicated
with fixed straight lines. In instances where CP_LIM is lower than OB-
C_LIM, the CP is the limiting factor for charging power.

The lower graphs in Fig. 3 are aggregate curves based on the EVs’
behavior (on the left) and the CSs’ behavior (on the right). The colors
display which EV (on the left) or CS (on the right) contributes to the
aggregated behavior at a specific period of time. The outline curve is
the same in the left and the right graphs, meaning that if there is only
one central aggregation entity that oversees all EVs and CSs, it does not
matter whether it is defined as an EV- or a CS-based. However, it does
matter when multiple aggregators enter the market. Interesting re-
search concerning EV and CS measurements data sets can be found in
[11] where they observe similar issue of EV and CS viewpoints.

The areas with the yellow background in the graphs in Fig. 3 show
the EV state of energy (SOE) throughout the day. In graphs to the left,
each SOE curve corresponds to the corresponding EV, while in graphs to
the right only the SOE curve of EV3 is displayed for simplicity.

Both concepts base their predictions for available power and energy
on the accurate SOE estimations. Those estimations itself could be
highly uncertain due to differences in chemical structure of the cells
and due to different algorithms used for the estimations [12,13].

From the ecological perspective, EV batteries effect greenhouse
emission at both the production and the utilization stages. The

production stage contributes to around 150-200 kg CO»-eq/kWh ac-
cording to [14], where most of production-stage emissions are the re-
sult of battery manufacturing and material processing. Manufacturing
and processing are mostly nonflexible, meaning that the energy mix of
the power system defines the exact level of emissions. A solution to
lower the emission at the production stage is therefore decarbonization
of the power system. The concepts of smart EV charging does not di-
rectly lower the production emissions, but they do foster the power
system decarbonization. In other words, the EV-based e-mobility system
could significantly increase the share of renewable power in power
systems.

Research carried out in [15] concludes that the emissions related to
EVs during the utilization phase are by far the lowest in high-renewable
energy case studies. European Energy Agency confirmed that decrease
of emissions from transport electrification is significantly higher than
the increase in emissions due to higher electricity production to support
transportation electrification [16]. In this paper we assume that elec-
tricity price follows the renewable generation, i.e. low price indicates
abundance of renewable generation and vice versa. Therefore, the EV
scheduling by price minimization also tends to maximize renewable
generation utilization. However this is not always the case. Thus, if an
EV user wants to schedule its EV directly to maximize renewable gen-
eration, the objective function should be reformulated to consider the
amount of renewable generation in the system. In general, the proposed
EVBA concept allows decarbonization due to its better adaptability to
changes in the power system, resulting in reduced system operator’s
flexibility needs.

2.3. Data transfer

Different data forms must be exchanged between the EVs and the
CSs, which is essential for proper smart e-mobility operation in both the
EV- and CS-based system. In the EV-based system the CS data must be
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sent to EVs, while in the CS-based system the EV data must be sent to
CSs.
Required EV data are:

1. technical data — parameters such as OBC power levels, battery ca-
pacity, etc.,

2. infrastructure cost — expenses arising from EV usage apart from
mobility reasons, such as V2G battery degradation,

3. preferences — EV users’ desires related to charging, such as minimum
SOE under which an EV does not offer flexibility, targeted SOE at
some point in time, etc.,

4. behaviour - historic driving/parking data which serve as a base for
future EV behaviour forecasts.

Required CS data are:

1. technical data — parameters such as CP connector type and CP power
levels,

2. infrastructure cost — expenses arising from the CS usage for any kind
of charging and discharging, e.g. CS operation and maintenance
cost, CS investment return, and grid fees.

3. Issues and proposed solution

In the CS-based smart e-mobility system the CSs submit their in-
dividual bids in the market. Each of them runs their own optimization
algorithm based on their own predictions. However, this results in the
issues individually elaborated below, each followed by a proposed so-
lution using the EV-based concept.

3.1. Issue 1 - insufficient information on EVs’ behavior at other CSs

3.1.1. CS-based issue

The first issue is that a CS only tracks the EVs’ SOE in the periods
when they are connected to it. From the mathematical standpoint,
power to be charged/discharged and the SOE while the EVs are either
parked at other premises or driving are unknown and included in the
model as stochastic parameters. Only when EVs are connected to this CS
those values become controllable variables. If observing the SOE curve
of EV3 in Fig. 3, it is broken down into several segments (at points S1-
S3), where each CS can see only one part of it but not the entire daily
curve. This is a major drawback since the values of the (dis) charging
variables should come directly from forecasting the four main attributes
of each EV:
1. arrival time of vehicle v (t‘j'\RR),
2. SOE at arrival (SOEARR),
3. departure time (tPEP),
4. required SOE at departure (SOEE).

For the CSs in the presented example, the following stands for EV3:

e CS1 forecasts tEF and SOE,;; at S1 and tARR and at S3,

® CS2 forecasts t**} and SOE, %5 at S1’ and (PE? and SOE,%) at S2,
 CS3 forecasts t*RR and SOE/ 5% at $2’ and PP and SOE L, at S3.
The CSs must do the same for all EVs coming to charge.

Mathematically, this is represented as follows:

. T; S
if te Qvlfca}gked,atfobservedfcs

EV _ EV SCH ,,SCH DCH /,,DCH.
soe,; = soey; 1+ e 7 ey n ’ 0
else-if =128}
EV _ ARR.
soe,; = SOEv,cp ’ 2)
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else-if viep

soeyy > SOE & 3)

else te QEt:l&i)ving_ur_parked_al_olher_CS

EV ;
soe,, unconstrained Vv, t. @

The first equation tracks an EVB while the EV is parked at the ob-
served CS (Q,,, is a set of EVs v at charging point cp at time t), with
variables soeY, eSS and e denoting the EV’s SOE, energy charged
and discharged, respectively, and 5" and 7°H the corresponding ef-
ficiencies. Egs. (2) and (3) set the soef)’ at arrival/departure based on
the SOE forecasts or requirements. The periods when an EV is driving or
parked at other CSs are not explicitly modeled and its behavior during
these periods can only be considered through the forecasted values of
unknown parameters, eq. (4).

The questions that inspired this research were: How would each of
the CSs forecast the four uncertain values (arrival time, SOE at arrival,
departure time and required SOE at departure) for all the EVs with
sufficient accuracy? How would they anticipate the EVs’ behavior while
driving and especially while at other CSs? One option is that each EV
sends its data to all the CSs where it could potentially park and charge.
Another option is that each CS sends its own forecasts for each EV to all
CSs in surroundings, i.e. all the CSs should optimize their portfolio in a
joint optimization or using separate optimizations with coupling SOE
constraints. On top of the issue of global optimality of such approach,
the amount of data to be transmitted becomes critical and data security
issues could easily render such model inapplicable.

3.1.2. EV-based solution

In the EV-based smart e-mobility system, the three EVs in Fig. 3
submit their individual bids to the market operator. Each of them runs
its own independent optimization algorithm based on own predictions.
Contrary to the CS-based system, each EV knows its behavior (SOE
curve) throughout the day wherever it is. From the mathematical
standpoint, power to be (dis) charged and the SOE is always known to
the EV. If the SOE curve of EV3 in Fig. 3 is observed, EV3 sees it as a
continuous line without interruptions at points S1-S3, while the CSs see
only their portion of this curve. The EV-based model can thus be
mathematically represented as follows:

soery

= soe‘fy_l + eEfH.,)SCH _ e‘?tCH /yPCH — E‘E}JN /RON 4 e]ftCH.y)FCH v

v, 5)

It sets the EVs’ SOE considering the SOE from the previous time step,
charging at a slow CS (SCH), energy discharged in V2G mode (DCH),
discharged for driving purposes (RUN), and energy charged at fast
charging stations (FCH). Compared to Egs. (1)-(4) in the CS-based
system, this model observes and controls all variables at all time per-
iods. The forecasting effort is drastically reduced and simplified since
the EV predicts its own behavior, while in the CS-based system each CS
must predict behavior of a multitude of EVs. There is no need for the
EV-to-CS communication nor for additional CS-to-CS communication.
Each EV keeps its driving/parking information and its technical data to
itself and does not send any data to other entities. The complexity of
data flow is reduced, while its security is increased as compared to the
CS-based model.

3.2. Issue 2 - inability to transfer flexibility between CSs

3.2.1. CS-based issue

The second issue in the CS-based system relates to daily human
activities and the way the CSs are usually organized. In our example,
CS1 is a home charger and has access to the EVs mostly during the
night. On the other hand, CS2 has EVs connected to it only during
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daytime, while the EVs are at CS3 mostly during the evening periods.
When performing energy arbitrage, the energy should be shifted from
peak to low-price periods. Usually, the prices are lower during the night
(when the consumption is low) and midday (when PV generation is
high and load is at its local minimum), while the peak prices occur in
the morning and evening (when PV generation is low and consumption
high). The CSs aiming to perform energy arbitrage with EVs should thus
roughly follow the sequence: night—charging, morning—discharging,
midday—charging, evening—discharging. CS1 has only one EV con-
nected to it in the morning and the evening so it cannot discharge all
the EVs at peak periods. At midday it does not have any EVs connected
to it and thus cannot recharge them. CS2 cannot transfer energy from
night to evening periods because it does not have any EVs connected to
it in the evening, but can discharge the EVs in the morning and recharge
them at midday. However, to have enough energy to discharge EVs in
the morning it must communicate with CS1 and request additional
charging (more than necessary for mobility). CS3 can discharge EVs in
the evening, but it needs to communicate the additional energy with
CS2.

3.2.2. EV-based solution

The EV-based concept follows the EVs throughout the day. EV3 in
Fig. 3 can provide optimal charge—discharge sequence following the
typical daily price curve elaborated above. It can charge during the
night at CS1 and discharge in the morning at CS2, where it can also
recharge around midday. Then, it can discharge in the evening at CS3
and start charging at CS1 late in the evening. In the EV-based system,
the EV flexibility can thus be fully exploited without the need for CS-to-
CS communication. To summarize, the proposed EV-based concept re-
sults in higher savings, no privacy issues and lower communication
burden.

3.3. Issue 3 - insufficient power constraints

3.3.1. CS-based issue

Throughout the day, EVs with their own OBC power capacities park
at CSs with various power capacities. This issue is illustrated in the
graphs to the right in Fig. 3, where each CP installed power capacity is
shown with a fixed value, CP_LIM, while the EVs’ OBC power con-
straints are shown as stacked colored areas. If the OBC power con-
straints are omitted, the CSs could end up scheduling higher power than
technically possible to deliver, e.g. EV1 at CS2. On the other hand, if the
OBC power constraint is higher than the CP power constraint, the CP
constraint is binding and does not affect the EV scheduling, e.g. EV2 at
CS1.

Such events can cause differences between the scheduled and de-
livered energy and lead to additional balancing costs. The OBC installed
power is an additional parameter that all EVs must communicate to the
CSs or CSs must anticipate, which can lead to errors. Furthermore, this
EV-to-CS communication is highly inconvenient due to large amount of
dynamic data as well as security issues.

3.3.2. EV-based solution

EVs change their location during the day. In our example EV1 and
EV2 park at two, while EV3 parks at three different locations. Since CSs
have different installed charging powers, the EVs must anticipate the
installed power of the CSs where they park. This is illustrated in Fig. 3
on graphs to the left, where each EV’s OBC installed power (OBC_LIM)
is shown as a fixed value, while the CSs’ capacities vary through the day
(visualized as stacked colored areas). If the CS power constraint is
omitted, the EVs whose OBC is of higher power than the CS’s maximum
power could schedule more charging power than possible in reality, e.g.
EV2 during night/morning parked at CS1.

As in the CS-based concept, both the OBC and CS maximum char-
ging power constraints need to be included in the optimization model.
However, most CSs publicly publish their chargers’ technical
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parameters, such as connector type and installed power, and EVs can
easily download the required data. The EV-to-CS communication is
again avoided making the EV-based system easier to implement than
the CS-based system.

3.4. Issue 4 — incomplete costs

3.4.1. CS-based issue

Each EV must pay energy cost for its basic mobility charging in the
electricity market (through its CS supplier). Apart from energy ex-
penditures, each load must pay a grid fee (upper part of Fig. 2). CSs are
connected to the low voltage distribution grid and the grid fees account
for a significant share in their total costs transferred to the EVs. To
properly address the cost of EV charging, grid fees must be taken into
account.”

Apart from energy cost and grid fees, there is a cost associated with
remuneration between the EVs and the CSs. When it comes to basic
mobility charging, EVs pay fees to the CSs to recover the operation and
maintenance costs, as well as the investment. However, when CSs use
EVBs for energy arbitrage or other actions beside basic mobility char-
ging, they should pay a fee to the EVs for using their battery since in-
creased battery cycling causes faster degradation. In the CS-based
system, a CS must obtain data from EVs on their infrastructure (battery)
costs. Again, the EVs must send their private data to all relevant CSs.

3.4.2. EV-based solution

In the EV-based system, EVs obtain data on CS infrastructure costs
and grid fees. Unlike the EVs, the CSs are public and already publish
their prices online to attract EVs. In the proposed EV-based system, EVs
must pay a fee to CSs whenever they use them for energy arbitrage and/
or basic mobility charging. The EV-to-CS communication is not neces-
sary as the relevant CS data are available online.

4. Current state-of-the-art, industry practices and proposed
concept

4.1. Literature review

State-of-the-art literature on smart e-mobility scheduling can be
divided into several research approaches. Table 1 summarizes the lit-
erature considering three topics (smart home/microgrids, EV ag-
gregators, smart parking lots/charging stations) and the way they
tackle the four issues detected in Section 3. Under Issue 1 we add an
intermediate step between the CS-based and EV-based concepts for
papers using equations similar to (5), but not specifying chargers or
considering only residential chargers.

4.1.1. Smart homes/microgrids

Smart home algorithms often include EVs as one of the demand
response appliances that help minimize the total home electricity bill
[17-21,24,27,28]. Papers [17,27] seek to optimize a smart home
comprising of demand response devices, PVs, energy storage and EVs to
cut down the peak power and electricity cost. Paper [18] consists of two
parts: EV charging scheduling algorithm for smart homes/buildings and
implementation of a prototype application for home/building EMS. In
[19] a detailed structure of a household user capable of energy trans-
actions between consumers and load-serving entities is presented. Au-
thors in [20] propose a heuristic method that suggests most suitable
charging/discharging instances for an EV battery in a time-of-day re-
gime. Paper [21] investigates the optimal sizing of PV, wind turbine,
and storage in a smart home with EV. In [24] the authors presented a
model for participation of sub-aggregators in the aggregation of EVs in

2 Generation facilities mostly do not pay the grid fees. In case of V2G dis-
charging, such fees could have a major effect on its financial profitability.
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Table 1
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Categorization of research papers related to Issues 1-4 (comm. — commercial; ch. — charging; inf. — infrastructure; deg. — degradation).

Issue 1 - insufficient information on EVs’ behavior at other CSs

Issue 2 - inability to transfer flexibility between CSs

Literature type CS-based EV-based with only 1 EV-based Households Work/comm. ch. station Multiple
CS
hline Smart homes/ [17-26] [27-29] - [17-23,27,28,24-26] - [29]
microgrids
EV aggregators [30-41] [42,43] - [30-34,36,38,42,43], [39] [35,37,40,41]
Parking lots/ ch. stations [44-58] - - [50] [44-49,51-58] -
Proposed concept - - v - - v
Issue 3 - insufficient power constraints Issue 4 — incomplete costs
Literature type Fixed CP or OBC only Both CP and No grid/inf./deg. cost With grid fee/ inf. cost ~ With deg. cost
OBC
Smart homes/ microgrids [17-22,27-29,24-26] [23] - [17,18,20-23,28,29,24-26] [19] [27]
EV aggregators [30,32-34,36-43] [31,35] - [30-35,37,38,43] [39] [36,40,42,41]
Parking lots/ ch. stations [44-46,48-52,54-56], - [47] [44-46,48-56], [47] [53,57,51]
Proposed concept - - v - 94 v

a residential complex. In [28] authors propose an EV charge/discharge
management framework for the effective utilization of PV output
through coordination of home and grid energy management systems.
All these algorithms observe only a single EV at a single location, which
directly makes them susceptible to Issues 1 & 2.

EVs and smart homes can also be grouped under a microgrid where
EVs act as flexibility providers [22,23]. In future interconnected smart
grid, EVs will be able to interact both with the smart communities (local
microgrids) and the central grid to offer their services [29]. The smart
building could also be considered a microgrid (including vehicle-to-
building control strategy to dispatch the EVs as a flexible resource)
where the objective function is minimization of microgrids/buildings
electricity costs [25]. Optimization of a microgrid could also be made in
a multi-objective manner where microgrid (containing EVs) is opti-
mized regarding cost-economy, operation-efficiency and system-se-
curity [26]. Table 1 shows that papers related to home/microgrids are
mostly CS-based and focused on home-chargers with fixed power levels
(Issue 3) and consider only energy prices (Issue 4). Exception to the
standard CS-based models are papers [27,28], which model the EV
behavior throughout the day in a parking-driving sequence, but neglect
the possibility of charging at other CSs. In addition to home charging,
only paper [29] considers parking lots and charging stations, but as
independent entities capable of utilizing the EVs’ flexibility.

4.1.2. EV aggregators

Apart from observing a single CP or locational aggregation through
microgrids, EVs can be seen as a decentralized source scheduled by an
aggregator and without considering their location. Such models can
have various goals, such as minimizing the EVs’ total charging costs
[30,31,33,35,38,39,43], minimizing frequency deviations [32,36]
maximizing conditional value-at-risk [34], optimizing reserve provision
[37] or maximizing revenue [42,40,41]. Paper [30] investigates a joint
optimization of EVs and home energy scheduling, while [31] proposes a
two-stage charging scheme for an EV aggregator to minimize the
charging costs while taking uncertain renewable generation and ag-
gregator’s capacity into account. In [33,35] the authors describe a new
optimization algorithm for optimizing manual reserve bids of EV ag-
gregator. Paper [38] determines the optimal bidding strategy of an EV
aggregator participating in the day-ahead energy and regulation mar-
kets using stochastic optimization. Authors of [39] develop a smart
charging framework to identify the benefits of non-residential EV
charging to the demand aggregators and the distribution grid. Paper
[43] proposes necessary market adaptations to include EV aggregation
in electricity markets. Paper [40] proposes a multi-stage stochastic
model of a PEV aggregation agent to participate in day-ahead and

intraday electricity markets. On the hand paper [41] aims to determine
the potential value that EVs could generate by providing reserve and
identify EV user impacts on the provision of reserves.

Table 1 shows that papers related to EV aggregators mostly focus on
home chargers within the CS-based concept (in [39] only non-re-
sidential chargers are observed) (Issues 1 and 2) and consider fixed
power levels and only energy prices (Issues 3 and 4). For example, paper
[36] presents a CS-based framework where aggregators group CSs while
EVs migrate among them. On the other hand, authors of [42,43] do
indeed model EVs’ behaviour throughout the day, but only as avail-
ability periods at unspecified types of chargers, i.e. they do not address
the fact that EVs charge and discharge at other CSs as well.

Although papers [30-36,38,42,43,41] model EVs connected to the
distribution grid, they take into account only energy and/or balancing
prices without network fees or infrastructure costs (Issue 4). Paper [39]
apart energy tariffs take into account the peak demand chargers as well.

4.1.3. Parking lots/charging stations

In addition to residential parking, EVs can also be charged at
workplace/commercial/leisure parking lots or fast charging stations.
EVs generally park at parking lots for longer times and power capacity
of AC CPs is usually low to medium. On the other hand, EVs do not park
at fast (DC) charging stations but only stop to charge, resembling the
existing gas stations. Both the smart parking lot and charging station
algorithms aim either at maximizing the benefits [44,45,47-51,57], or
minimizing electricity costs [46,51-54] while preserving customers
expectations. Parking lots could be seen equal to conventional tech-
nologies in power system operation process where they provide both
energy and reserve [55]. Since many parking lots have integrated
photovoltaics, it could be beneficial to optimize the charging at char-
ging station and PV generation [56]. Table 1 shows that papers related
to parking lots/charging stations are CS-based and specific locations are
observed without proper multiple power levels (Issue 3) or costs (Issue
4). In [54] authors proposed optimal bi-directional charging control
strategies to integrate electric vehicle in commercial and public parking
facilities into the power grid as distributed energy resources for demand
response programs by two-stage distributed optimization and water-
filling algorithm. Paper [44] studies the optimal EV charging sche-
duling in a workplace parking lot, powered by both the PVs and the
power grid. Research done in [45] solves the parking-lot EV charging
scheduling problem through a noncooperative game approach. In [47]
an optimization model for determining optimal mix of solar-based DG
and storage units, as well as the optimal charging prices for EVs has
been presented. Authors of [48] propose a centralized EV recharging
scheduling system for parking lots using a realistic vehicular mobility/
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parking pattern. In [49] an online intelligent demand coordination of
EVs in distribution systems has been proposed. Paper [50] formulates
an optimization model with central scheduler aiming to maximize the
profit of smart household users. Authors in [51] propose an online
charging strategy for EV charging stations in distribution systems while
obeying power flow and bus voltage constraints. Paper [52] model a
game that aims to minimize the total electricity cost at the utility
company meanwhile maximizing the payoff of each charging station. In
[53] the authors propose a novel cooperative charging strategy for a
smart charging station in the dynamic electricity pricing environment,
which helps EVs to economically accomplish the charging task by the
given deadlines.

Papers [44-49] model workplace/commercial parking lots, while
[50,57] observes residential private and public parking lots. Similarly,
all the papers modeling CS operation tackle a specific CS connected to a
single point in the grid and managed by a centralized controller
[51-53], inflicting Issues 1 & 2.

With respect to Issue 3, i.e. insufficient power constraints, papers
[44-46,49,50,57,51,55] use fixed CP power constraints at a parking lot
or a CS without considering the OBC maximum power. In [48] the
authors use one fixed value for OBC (the one of Nissan Leaf). Only
paper [47] defines both the EV and the CP power limits, but it only
considers CPs at their own parking lot. All the papers investigating CSs
use only chargers’ power limits without mentioning the OBC power
levels [51-53].

Unlike the majority of papers which do not consider any grid fees
(Issue 4), the cost of charging in [47] includes both the electricity price
and the grid fees, while [53,57] takes into account battery degradation
costs.

4.2. Industry practices and research projects

Current e-mobility related companies can be seen through three
business schemes: Charging Point Operators (CPOs), E-Mobility
Providers (EMPs), and energy-related companies (electricity suppliers,
grid operators). CPOs are the companies operating and maintaining a
pool of CPs, while EMPs provide charging services to EV users by en-
abling them access to CPs (authentication) and offering payment op-
tions. EVs have contracts only with EMPs who forward their customers’
payments to the CPOs. EMPs have contracts with many CPOs, while the
CPOs have contracts with energy suppliers as well as grid operators. If
energy arbitrage or flexibility provision through an aggregator is the
target, EVs and EMPs cannot directly provide it, only the CPOs can. This
is in line with the CS-based smart e-mobility, as illustrated in Fig. 4. On
the other hand, in the EV-based e-mobility approach the aggregator

CPO1

EMP 1 / E
cPO2

=S Al N B
\CPO 3

CS-based E‘J

Supplier/aggregator
(energy arbitrage)

Grid operator
(grid fees)

Supplier/aggregator
(energy arbitrage) CPO1

— s
EV EMP1 /CPOZ
@

\CPO3

EV-based El?

Grid operator
(grid fees)

Fig. 4. Position of an aggregator and grid operator in the CS-based and EV-
based concepts.
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must be connected to EVs or EMPs. Grid fees are still assigned to CPOs
because the physical connection does not change (see Fig. 2).

The Internet-of-Things (IoT), energy and e-mobility companies al-
ready took the CS-based path of the smart e-mobility [59-62]. The
smart charging in the current industry practices usually means sche-
duling charging for household users at low electricity tariffs or cutting
the peak load of larger CSs. Research projects such as [63-65] tackle
mostly the issue of V2G testing on bidirectional chargers without in-
tegrating an aggregator into a real-world e-mobility system.

It is clear that the e-mobility industry does not yet operate within
the EV-based smart e-mobility concept, which would change the role of
the main beneficiaries in the smart environment from CPOs to EMPs.

4.3. Proposed concept

The CS-based concept arises from a conventional way of addressing
the EVs — they are an electric load stationary connected at a specific
location to a specific CS. This CS does not have information about the
EV’s battery SOE prior and after the connection and must forecast those
values. In this sense, an EVA aggregates specific CSs physically located
at households, parking lots or dedicated charging stations and their
proper name should be EV Charger Aggregator or EVCA.

We argue that EVs should not be observed as conventional loads but
as mobile batteries. EVA should not aggregate specific CSs but the EVs
with their batteries. The new concept of EVA is therefore named EV
Battery Aggregator or EVBA. EVBA continuously monitors and records
EV information (SOE, planed trips) as a part of the future IoT concept.
CPOs should allow all EVs to connect without restrictions but for a
charging fee. CPOs should be understood as infrastructure operators
similar to transmission/distribution system operators and charging a
fee in a way that transmission and distribution fees (tariffs) are charged.

Additional benefits of the EVBA concept are the payment possibi-
lities. Slow chargers are usually part of other consumer facilities and
they are controlled within their smart environment (smart households,
buildings, parking lots, etc.). It is not quite clear how an EVCA can
aggregate CPs at someone else’s property. That is why each EV should
have its own independent metering device so energy to/from an EV can
be exactly measured as in the EVBA case.

Although EVBA is contrary to scientific research and current in-
dustry practises, as discussed in Sections 4.1 and 4.2, it is in line with
the ISO 15118 standard, which foresees two controllers essential for
deployment of a smart e-mobility system: an EV communication con-
troller and a CP communication controller. In such advanced commu-
nication architecture, the EVBA can easily communicate the schedules
to its EVs and the EVs can send all required data back to the EVBA. The
data transfer between EVs and CSs can be easily achieved through EV
and CP controllers.

5. Models

To demonstrate the arguments, models of both the EV-based (EVBA)
and the CS-based aggregator (EVCA) are formulated in the following
subsections and evaluated in the case study presented in Section 6.

5.1. Nomenclature
5.1.1. Abbreviations

BMS Battery management system.
CC-CV Constant-current-constant-voltage.
CP Charging point.
CS Charging station.
DOD Depth-of-discharge.
EV Electric vehicle.
EVBA Electric vehicle battery aggregator.
EVCA Electric vehicle charge aggregator.
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LIB Lithium-ion battery.
OBC On-board charger.

OF Objective function.
SOE State-of-energy.
V2G Vehicle-to-grid.

5.1.2. Sets and indices

CP Set of charging points, indexed by cp.
7 Set of time steps, indexed by t.
V Set of vehicles, indexed by v.

5.1.3. Input parameters

C,?AT
CP_FCH
Cv,t,cp

CP_SCH
Cv,t, cp

EP
CI
G_FCH
Cv,t,cp

G_SCH
Cv, t,cp

CAPBAT
D lBAT

BAT
D,

BAT
D 3

BAT
Dy

CP_MAX
Egp
EFCH_MAX
OBC_MAX
EV
RUN
Ev t

SOE. ARR

v,cp

SOESY

SOE "
SOEMIN
SOEMAX

SOE?

DEP
Tv,cp

OFF
Tyep

ON
Tv,cp

Capital battery cost of vehicle v (€).

Charging point fee for fast chargers at charging point
cp (€/kWh).

Charging point fee for slow chargers at charging point
cp (€/kWh).

Electricity price during period t (€/kWh).

Grid tariff for fast chargers at charging point cp
(€/kWh).

Grid tariff for slow chargers at charging point cp
(€/kWh).

Battery capacity of vehicle v (kWh).

Fixed battery degradation coefficient for higher values
of depth-of-discharge.

Variable battery degradation coefficient (based on
discharged energy) for higher values of depth-of-dis-
charge.

Variable battery degradation coefficient (based on
depth-of-discharge) for higher values of depth-of-dis-
charge.

Variable battery degradation coefficient (based on
discharged energy) for lower values of depth-of-dis-
charge.

Maximum energy limit of charging point cp during one
time step (kWh).

Maximum energy limit of fast charging point during
one time step (kWh).

Maximum energy limit of OBC of vehicle v during one
time step (kWh).

Energy consumed for mobility purposes of vehicle v
during time step t.

Anticipated SOE at time of arrival at cp of vehicle v in
a CS-based system.

SOE curve breaking point between CC and CV char-
ging phases of vehicle v (%).

Anticipated SOE at time of departure from cp of ve-
hicle v in a CS-based system.

Minimum allowed SOE of vehicle v (%).

Maximum allowed SOE of vehicle v (%).

Initial SOE of vehicle v (%).

Time step when vehicle v arrives at charging point cp
in a CS-based system.

Time step when vehicle v departs from charging point
cp in a CS-based system.

Set of time steps when vehicle v when vehicle v is
disconnected from charging point cp in a CS-based
system.

Set of time steps when vehicle v is connected to
charging point cp in a CS-based system.

EV V2G discharging efficiency.

EV fast charging efficiency.

EV mobility discharging efficiency.

EV slow charging efficiency.

Matrix indicating whether vehicle v is connected to
charging point cp at time step t.
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5.1.4. Variables

cnfS Degradation cost of vehicle v at time t (€).
cEV Overall cost of charging all EVs (€).

e Energy discharged from vehicle v at time ¢ (kWh).

ert™ Energy fast charged to vehicle v at time t (kWh).

5" Energy slow charged to vehicle v at time t (kWh).

soery State-of-energy of vehicle v at time t (kWh).
5.2. Mathematical formulation of an EV-based aggregator

Objective function minimizes the total EV charging costs:

min cEV
—OF
— SCH EP G_SCH CP_SCH DCH_  ~EP DEG
= Z z (ev,t '(Cl + Cv,t,cp + Cv,[,cp — €y 'Ct +Cv,t
vev teT”

+ e‘sz_(CtEP + CG_FCH + cCP_FCH)) .

(6)

The first row in Eq. (6) corresponds to payments due to EV charging
at slow chargers, where e5¢" is charged energy, C/* is energy price,
Coma M is the grid fee for slow chargers® and C{7 @SCH is the CS fee. The
second row represents EV discharging income and cost of degradation,
where e " is the amount of discharged energy, C* is V2G revenue and
7S battery degradation cost. The third row captures payments due to
EV charging at fast chargers,” where e[t is the amount of charged
energy, CO—FCH g the grid fee for fast chargers, and C°P-FCH is the fast
CS fee. EV slow charger charging fees depend on the type of charger,
e.g. this fee is zero for home chargers. On the other hand, EV fast
charging is modeled using only one fast charging type and cost.In order
to add additional services to grid operators, the objective function
should be reformulated with new revenue streams/costs. For example,
provision of reserves would require addition of the reservation and
activation fees. Grid congestion management could be added by re-
formulating the grid fees and making them more expensive during the
peak periods etc.

Charging/discharging energy constraints are:

SCH ,DCH

es el el >0 VveV,teT; )

e < Y Ly EFMY YveV teTs
cpeCP (8)

XM<Y L ES Y Yvev,teT:

cpECP (9)
eSSH L EBC-MMX Yy eV, te Tt 10)
el S EQBC-MAY yy eV e T an
EV
SCH OBC_MAX 1 — soey.;
i S By 1= 50ESV.cAPPAT
VveV,teT; (12)
e\FFH < z ]lv,l,cp‘EFCH_MAX veV,teT.
cpeCP (13)

Constraint (7) imposes nonnegativity on all energy variables. Con-
straints (8) and (9) limit the energy charged/discharged at slow CSs
based on the mapping parameter 1, ., that determines which EV is
connected to which CP at each time step. As the EVs move between

3 Slow chargers refer to AC chargers, i.e. the ones that require OBC to convert
alternating to direct current.

“Fast chargers refer to DC chargers, i.e. the ones that convert alternating to
direct current and circumvent the OBC. Therefore, the OBC capacity is not
relevant when using fast chargers.
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different CPs, maximum charging power depends on index cp. OBC
limits on EV slow charging and discharging are imposed by constraints
(10) and (11), respectively. The OBC power capacity EC2¢—MAX depends
only on the EV type. Constraint (12) additionally constrains the OBC
charging power at high state-of-energy (SOE) due to inherent nature of
the li-ion battery (LIB) charging process consisting of the constant-
current (CC) and the constant-voltage (CV) part. Parameter SOE®V is
empirically obtained and indicates SOE value (in percentage) at which
the constant voltage phase starts. More information on this formulation
can be found in [32,66]. Finally, the fast charging power limit
EFCH-MAX j5 imposed by constraint (13).
LIB degradation is calculated as follows:

DCH

C\?tEG Z CIFAT‘(DlBAT + DZBAT'C:]/;BATJOO
v
+ DT 00y vvew, e T
3 CAPBAT ’ > 14)
¢DEG 5 CBAT (DBAT, et -100)
vt z v 4 CAPVBAT
Yve YV, teT. (15)

LIB degradation depends on four main variables: charging/dis-
charging current, voltage, temperature and cell balance. In most LIB
applications the last two variables are kept at optimal operating point
by a dedicated battery management system (BMS) and they can be left
out of the degradation model. During slow AC charging the currents are
rather low (up to 0.2C®) and their impact on degradation is negligible.
Thus, the only variable that must be taken into account is voltage,
which is closely related to SOE, thus constraints (17) and (18) keep the
voltage within the allowed range. In order to consider degradation, a
penalization cost is introduced as in [67], but in a linearized form in
order to avoid binary variables [68]. Geometric surface of the linear-
ized degradation cost is modeled by constraint (14), which includes two
variables: discharged energy and depth-of-discharge (DOD = 1 - SOE).
Constraint (15) is an additional geometric surface binding at higher
values of SOE when surface from eq. (14) goes to zero or becomes
negative. Constraint (15) depends only on discharged energy. Para-
meters D;_, are obtained using the best-fit option applied to LIB de-
gradation data (life-cycle loss vs. DOD) from [69].

Energy balance constraints are:

soery = soery | + eSH.ySCH — o DEH DCH

— ERPNRON ¢ oFCHpFCH vy eV, e T; (16)
soefy > SOEMN.CAPPAT  vve YV, teT: a7
soerY < SOEMAX.CAPPAT VYveV,teT: (18)
soefy > SOE)-CAPPAT Vv eV, =24 (19)

Eq. (16) is the main energy balance equation calculated for each
vehicle v and time step t. Energy accumulated during the current time
step must be equal to the energy accumulated in the previous time step
plus the energy withdrawn from the grid via slow or fast charging
points and minus the energy discharged for motion or back into the
grid. In the first time step the term soel;; is substituted with SOE?,
which corresponds to energy stored in vehicle v before the first time
step. Constraints (17) and (18) limit the battery capacity of each EV,
while constraint (19) sets the minimum SOE in the last time step (i.e.
the SOE in the last timestep must be greater or equal the initial SOE).

5.3. Mathematical formulation of a CS-based aggregator

Mathematical model of the CS-based aggregator is:

5 C-rate is the ratio of the charging (or discharging) power and battery energy
capacity.
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min (1)
subject to
(@) - 10), (12) - (14)
soe) = soely | + eSCH.pSCH — ¢ DCH /yyDCH
+ e‘f[CH-r)FCH YveV,te TSZ.Z,; (20)
soefy = SOEJRY, VveV, t=TNx, cpeCP; 1)
soefy > SOEPE, VveV, t=TME, cp € CP. (22)

It contains all constraints as the EV-based aggregator model except
for (16), which is replaced with constraints (20)-(22). Energy balance
constraint (20) does not include energy discharge for driving as it only
tracks the EVs when they are connected to a CP. Hence the time domain
in eq. (20) is Ty Eqs. (21) and (22) are used to set the anticipated SOE.
at arrival and required SOE at departure from each CP.

6. Results and discussion

The models elaborated in Section 5 are validated on the small test-
case which is elaborated in details in Section 2. The small test case
considers the most frequent trip combinations and therefore provides
adequate representation of the EV fleet while preserving simplicity and
readability of the paper. Issues 1 & 2 (insufficient information on EV
behavior at other CSs and inability to transfer flexibility between CSs)
are observed together as they both depend on the EVs’ daily SOE curve.
Issues 3 & 4 (insufficient power constraints and incomplete costs) are
addressed individually and only for the EVBA case, as their repercus-
sions are the same for both models.

6.1. Input data

The proposed model resembles a price taker scheme where an ag-
gregator forecasts prices in order to efficiently submit its energy bids in
the market. Although both the prices, driving activity and times of ar-
rival and departure from CPs are stochastic parameters, we consider all
parameters deterministic for better demonstration of optimality of both
formulations, as well as quantification of the resulting schedules.

We use historic energy prices data for year 2018 from EPEX power
exchange in France. Three sets are used resembling high, medium and
low volatility of electricity prices, as shown in Fig. 5. The high-volatility
prices date from Nov. 21, medium from March 11, and low from June
30. Each charger type has different grid and charger tariff fee, as listed
in Table 2. All grid fees are modeled using a two-tariff system: night and
day, and the fees are aligned with the ones in [70]. Grid fees represent
both transmission and distribution fees, while charger fees are used to
retrieve investment and cover for operation and maintenance costs of
the charging infrastructure. Generally, higher charger power results in
lower grid fees, but higher charger fees. Charger fees are obtained from
real fast charging fees in [71,72] reduced by average energy price and
grid tariff fees and scaled based on investment cost to match the cor-
responding charger type. The investment costs of chargers are from
[73].

Efficiencies used in this paper are as follows: slow charging
7SCH = 0.95, discharging for driving n®N = 0.90, discharging to drive
nPCH = 0.85, and fast charging n™" = 0.80. SOE parameters used for all
EVs are following: SOEMAX = 1.00, SOEMN = 0.20, SOE®V = 0.80, and
SOE® = 0.60. Battery capacities are 20 kWh for EV1, 40 kWh for EV2
and 60 kWh for EV3. Battery degradation parameters are:
DPAT = —0.342900, DFAT = 0.034030, DPAT = 0.004287, and DPAT =
0.008317.

To highlight Issues 1 & 2 in the EVCA model, two different values of
SOE, ;' are used. The first one corresponds to a conservative driver who
sets the SOE before every trip to at least 95% (nearly full), and we name
this model high-SOE. The second one corresponds to a risk-prone driver
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Fig. 5. Three electricity price scenarios from EPEX taken for days with the
highest/average/lowest price volatility in 2018.

Table 2
Charger point (CP) data used for the simulations (kW and €/kW).
CP Type Description Power Grid Low Grid High CP Tariff
kw) (€/kW) (€/kW) (€/kW)
1 Home 4 0.022840 0.047040 0.004000
2 Work 8 0.016120 0.033600 0.018300
3 Leisure 12 0.016120 0.033600 0.030000
4 DC Fast 100 0.010750 0.022840 0.200000

willing to earn more for providing flexibility at an expense of its EV
range. This person sets the SOE before every trip to at least 60%. We
name this model low-SOE. Note that most models in literature assume a
conservative driver who always desires (nearly) full battery at de-
parture.

6.2. Issues 1 & 2

The results related to Issues 1 & 2 are displayed in Figs. 6-10. Results
in Fig. 6a indicate that in total, i.e. combined for all three EVs, the
EVBA model results in the lowest charging costs for all price volatility
scenarios, followed by the EVCA low-SOE, while the worst results are
achieved for the EVCA high-SOE model. Detailed individual EV costs
are shown in Fig. 7, where the EVBA model provides the cheapest so-
lution for all three EVs over all price volatility scenarios, while the two
EVCA cases alternate in terms of the quality of the solution. For EV1,
the high-SOE case is always a better option, while for EV2 the low-SOE
case is a better option for all price scenarios. For EV3 however, in low-
volatility price scenario the high-SOE case yields better results, while in
medium- and high-volatility scenarios the low-SOE case performs
better. The reason for EVBA superiority over the EVCA models are
twofold: (i) in the EVCA models the EVs are often charged at high prices
and (ii) their energy arbitrage opportunities are reduced due to strict
SOE requirements. Generally, all three models discharge most energy in
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the high-volatility price scenario as such scenario favors arbitrage, as
can be seen in Fig. 6b. In the low-volatility scenario the EVBA model is
the least aggressive in V2G mode, but in the high-volatility scenario it
discharges the most energy. In all price-volatility scenarios the EVBA
model observes price differences during the whole day and adjusts its
discharging schedule accordingly. On the other hand, in EVCA models
the CSs are blind to prices outside of the timeframe when an EV is
connected to them and they need to adjust their discharging quantities
to keep the departing SOE at the minimum allowed level. This happens
even if this discharge incurs higher recharging costs at subsequent CSs.

In general, higher price volatility yields lower costs in all three
cases. However, the EVBA model is able to better monetize flexibility
over the day and the charging costs reduce drastically as the price vo-
latility increases (EV2 generates profit already in medium-volatility
price scenario). This is highly related to Issue 2 (transfer of flexibility
between CSs). Since the EVBA model observes EVs throughout the day,
it can schedule optimal amount of discharging when prices are high
allowing the EVs to drive to another CSs with sufficient SOE.

Issue 1 (problems with SOE prediction at EV arrival) are analyzed in
details in Figs. 8-10 for the highly volatile price scenario. In all three
figures the periods when EVs are parked at CSs, are shaded in the re-
spective CS color. In case of EV1 and highly volatile prices, the first
driving period precedes the periods of high prices. In the EVBA model,
EV1 charges before the first trip and discharges after, as shown in
Fig. 8b. It recharges before the second trip (during the low-price hours
13-16) and again discharges at the next CS. It charges for the last time
at the end of the day at low prices. A similar schedule is obtained with
the EVCA high-SOE model. However, CS1 is oblivious to the low prices
in the afternoon and slightly discharges EV1 in hour 7, as opposed to
the EVBA model that charges EV1 in hour 7 (compare Figs. 8b and 8c).
To make up for this lack of energy, the high-SOE EVCA model needs to
charge more energy in hour 14 than the EVBA model. This is sub-
optimal since the price in hour 14 is much higher than in hour 7. The
charging quantities in all the other hours are the same. Graph in Fig. 8d
indicates that the EVCA low-SOE model behaves quite differently than
the other two. Since the CS before the first trip only satisfies the EV’s
desired SOE of 60% at the departure and at the same time minimizes
costs of EV charging only at this CS, it significantly discharges EV1
before the first trip. When prices are highest, after the first trip, EV1
discharges much less energy than in the other two cases due to lower
SOE after the trip. Before the second trip, EV1 is again charged only to
satisfy the desired SOE at the next departure time, and therefore has
less energy to be discharged after the second trip (compare hours 19
and 20). Considering the SOE graphs and charging schedules from
Fig. 8, the conclusion is that the EVCA high-SOE model performs much
closer to the optimal EVBA model than the ECVA-low model.

In the case of EV2 and highly volatile prices (Fig. 9) the first driving
period takes place after the periods of high prices. In the EVBA model,
whose charging schedule is shown in Fig. 9b, EV2 charges early in the
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Fig. 6. Results related to Issues 1 & 2, showing total charging costs and energy injection/extraction for all three EVs.
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Fig. 7. Results related to Issues 1 & 2, showing total charging costs for each EV individually.

morning and discharges before the first trip taking advantage of
peaking prices in hours 8-11. It fully recharges after the first trip (hours
15-17) to be able to fully discharge during hours 18-20. Energy for the
second trip is charged just before the trip, in hour 21, at very low cost.
The required SOE is achieved by charging EV2 after the final trip at low
cost (hours 23 and 24). Comparison of the EVBA charging schedule and
the low-SOE EVCA schedule in Fig. 9d, as well as the corresponding
daily SOE curves in Fig. 9a, indicates that the low-SOE EVCA model
behaves quite similar to the optimal EVBA model. The only differences
are as follows:

e The EVCA low-SOE model discharges less energy in hour 11 as it
requires at least 60% of SOE at departure.

Due to higher SOE, the EVCA low-SOE model requires less charging
in hour 17. Since the electricity price in hour 11 is much higher than
in hour 17, this model overlooked an arbitrage opportunity between
those hours.

e Again, due to 60% required SOE, the EVCA low-SOE model dis-

charges less energy in hour 18.

a) SOE - Highly Volatile Price - EV1 Schedule

® Due to higher SOE, the EVCA low-SOE model requires less charging
in hour 24. Again, it did not exercise arbitrage between hours 18
and 24 due to a required SOE level at departure.

The results of the high-SOE EVCA are shown in Fig. 9c. This model
does not take advantage of discharging at higher prices due to a more
constrained SOE requirement at departure and thus results in much
worse solution. For instance, instead of discharging in hours 8-11 as the
EVBA and EVCA low-SOE models, the EVCA high-SOE model is, due to
the departing SOE restriction, only able to perform partial discharge in
hour 9. This repeats again in the evening hours when the EVCA high-
SOE model is only able to perform discharge in hour 19, instead of
hours 18-20. As a consequence, the EVCA high-SOE model is left with a
lot of energy stored in the late evening hours. This energy is partially
discharged in the last two hours of the day, but at a relatively low
profit.

The EV3 case for the highly volatile prices is shown in Fig. 10. In the
EVBA model (Fig. 10b), EV3 charges before the first trip and discharges
after it to take advantage of peak hours 9 and 10. It recharges before the
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Fig. 8. Results related to Issues 1 & 2, EV1 schedules for the highly volatile price scenario.
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Fig. 9. Results related to Issues 1 & 2, EV2 schedules for the highly volatile price scenario.

second trip to be able to discharge again after the trip, thus performing
arbitrage. It again recharges before and after the third trip to meet the
required end-of-day SOE. Graphs in Fig. 10a indicate that optimal EVBA
case is similar to the high-SOE EVCA case during the morning and the
daytime, but during the evening it resembles the low-SOE case. The
morning charging period at CS1 (green area) ends at hour 7, when the
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high-SOE EVCA model charges EV3 to 95%. This is quite similar to the
optimal EVBA model, which charges EV3 only to a slightly higher SOE.
At CS2 (blue area), the high-SOE model charges the EV again to 95%,

while

the EVBA model charges it slightly below that value. The major

difference occurs in the evening hours at CS3 (red area), where the
high-SOE EVCA model again charges EV3 to 95% of its SOE, while the

b) EVBA - Optimal SOE - EV3 Schedule

- 10
£
H
=
e D R | [ | S
¢ . I I il
]
£ o] | | I I . ]
°
]
2 I I I
E -5 i S - -
<
F] B Charging
W _10] == Discharging - - —
mms Driving
0 5 10 15 20 25
d) EVCA - Low SOE - EV3 Schedule
B T e e S !
=
: II I
X
S 51— S R R -
=)
: | |
S o} - 1 i [ |
]
2
T = S
< .
F B Charging
W _30{ == pischarging B
I Driving
0 5 10 15 20 25
Hours [t]
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EVBA model charges it to only 33 kWh in hour 21. This demonstrates
the negative effect of constraint on the departure SOE in the high-SOE
EVCA model. EV3 is thus required to charge instead of discharge at very
high prices. Consequently, after the final trip it has more energy then
required by the end-of-day SOE constraint and CS1 (green area) dis-
charges it, but at a low gain, in hours 23 and 24.

The EVCA low-SOE case schedules EV3 quite differently before the
first and second trips. It does not charge as much energy since the re-
quired SOE before the trips is only 60%. This enables it to perform
arbitrage at CS1 and discharge a part of the energy in hour 7 just before
the trip (Fig. 10c). Since hours 9 and 10 are peak-price hours, it dis-
charges more energy and charges again in hours 13-16 at lower prices.
It again performs arbitrage in hours 19 and 21, but with much lower
energy volume than the EVBA model. Based on the conducted analysis,
we derive the following conclusions:

. for EV1, the high-SOE EVCA model is close to the optimal EVBA
model;

. for EV2, the low-SOE EVCA model is close to the optimal EVBA
model,

. in the case of EV3, the high-SOE EVCA model is close to the optimal
EVBA solution until evening, but during the evening and night the
low-SOE EVCA case becomes more similar to the optimal EVBA
solution.

Therefore, without the EVBA optimization model there is no way to
decide what is the best required SOE at the time of departure to
maximally transfer flexibility and utilize daily energy arbitrage.

6.3. Issue 3

To analyze Issue 3 (insufficient power constraints), we examine the
results of the EVBA model with highly volatile prices using four dif-
ferent sets of power constraints. First, we use fixed power constraint of
4 kW throughout the day. Second and third sets of constraints use only
OBC and CP power constraints, respectively. The fourth set of con-
straints uses both the OBC and CP power constraints.

As shown in Fig. 11a, the minimum expected costs are obtained
when using only OBC power constraint, followed by the CP-only power
constraint, then both power constraints, while the highest cost is ob-
tained for a fixed 4 kW power constraint. This is a direct result of energy
arbitrage volumes shown in the same chart. In order to verify feasibility
of the obtained charging schedules, Fig. 11b shows the exceeded OBC
and CP limits. The green shaded areas indicate that the injected/ex-
tracted power exceeds the CP limit, while the orange shaded areas in-
dicate the surpassed CP limit. The CP power limit is exceeded in hours
3, 8-10, 23 and 24 by the OBC-only case as the OBC rated power is
higher than the CS1 rated power. On the other hand, the OBC power
capacity is exceeded in hours 15, 16, 19-21 by the CP-only case as the

a) C]%sss [EUR] and Total Energy Extracted/lnjectedz‘[’léwh]
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OBC capacity is lower than the CP capacity during those hours. Cases
with fixed 4 kW power constraint and inclusion of both the OBC and CP
power constraints never exceed the power limits. Therefore, the cases
with only OBC and only CP power constraints provide higher revenues
only at first sight. However, their real-time operation cannot be phy-
sically carried out and they would suffer from additional balancing
costs not included in Fig. 11a. On the contrary, if EVs are too con-
strained, as in the case with fixed 4 kW power limit, the EV charging
schedule is overconstrained, which diminishes the arbitrage opportu-
nities. This brings us to conclusion that considering both the OBC and
CP power constraints results in optimal solution.

6.4. Issue 4

From mathematical perspective, Issue 4 (incomplete costs) deals
with different terms in the objective function. Fig. 12 shows that adding
the cost terms usually omitted in the existing literature significantly
reduces the attractiveness of energy arbitrage. Five objective functions
(OF) with different elements are observed:

OF1:
OF2:
OF3:

base case with only the cost of electricity,

cost of electricity and battery degradation costs,

cost of electricity and grid tariff,

OF4: cost of electricity and CS tariff,

OFS5: all the costs, including cost of electricity, battery degradation
costs, grid tariff and CS tariff.

arwe

The graph in Fig. 12a shows that the total cost rises from —4.0 €in
the electricity-only case to 3.6 €in the case with all relevant costs in-
cluded, which makes a huge difference in the EV charging economics.
The main factor are degradation costs (OF2 value is 2.2 €), while the
lowest impact has the CS tariff (OF4 value is —1.9 €).

The overall costs are in direct relation with the volume of arbitrage
as the spread in the price between the purchased and is the sold elec-
tricity needs to cover for additional costs of battery degradation and
tariffs. Therefore, OF5 results in the least charged energy, followed by
OF2, as shown in Fig. 12b. With respect to this, total discharged energy
reduced from 90,57 kWh in the OF1 case to a mere 4,07 kWh in the all-
costs case, as shown in Fig. 12c.

7. Conclusion

This paper has demonstrated on a small example the shortcomings
of the Charging station based concept, which is predominantly used in
the research community. The main drawback of this concept is that it
observes the electric vehicle batteries only when connected to a specific
charging station. This results in suboptimal charging schedules and
aggregator revenues. Furthermore, charging stations have to forecast
the battery parameters (arrival and departure times and SOE at arrival
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Fig. 11. Results related to Issue 3; left figure - total costs for different sets of power constraints, right figure - EV2 chargins schedule for different power constraints.
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Fig. 12. Results related to Issue 4, total charging costs for different objective functions (OF1 — only cost of electricity; OF2: cost of electricity + degradation cost;
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and departure), which further reduces the optimality of the charging
schedule.

As opposed to the charging station based concept, which aggregates
the charging stations, the proposed electric vehicle based concept ag-
gregates vehicles themselves. This enables optimal charging schedule
for each electric vehicle, regardless where it is charged. On top of this, it
resolves the communication issues as there is no need for electric ve-
hicles to send their private data to charging stations. Another issue with
the current literature is the lack of power constraints. This is related to
charging capacities of vehicles on-board charger and charging points, as
the lower of these two values is binding and, thus, both should be
considered in the models. The electric vehicle charger aggregator
concept requires vehicles to send the on-board charger capacity data to
charging stations in order to determine their future flexibility volume,
which is avoided with the electric vehicle battery concept. The final
issue we identified are incomplete costs of charging as majority of the
published papers do not consider grid fees or infrastructure costs. In the
charger aggregator model, this infrastructure are vehicles themselves,
which means they should send their costs to charging stations so an
charger aggregator can decide on its charging schedule. Again, the
proposed battery aggregator model requires charging stations, which
are infrastructure in this case, to send their costs to vehicles and these
costs are already public.

Charging station based system yields sub-optimal results for the
vehicle owners. The proposed electric vehicle based system where ve-
hicles take the leading role in electricity markets proved to be much
more economically attractive for the owners. This is especially the case
when volatility of electricity prices is high. In such case the electric
vehicle based model results in 3.87 times lower overall costs for the
three observed vehicles than the charging station based models.
Opposed to the electric vehicle based model, the analyzed charging
station based models cannot accurately anticipate the optimal arriving
and departing state-of-energy and cannot exchange flexibility among
stations. Also, the paper showed that insufficiently modeled constraints
and costs can steer the scheduling results in a wrong direction leading
to infeasible charging/discharging bids and higher actual operating
costs. Analysis of accurate power constraints points out the value of
higher installed power capacities both for on-board charger and ex-
ternal charging station equipment.

The proposed model and the presented results can be of significant
value for EV aggregators when developing business models and can be
applied to designing charging prices when approaching potential end-
users. The initial results suggest that integrating the proposed EVBA
approach could create substantial market advantage and result in
higher profits as compared to the traditional EVCA approach.

The validation on a small test case is a first step into the EV-based
smart e-mobility system research. It provides a proof that the EV-based
system yields better results than the traditional approach, however
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further investigation is needed to fully capture and demonstrate the
significance of this improvement. Future research will focus on un-
certainty in electric vehicle based models and participation of an
electric vehicle battery aggregator in ancillary services markets and test
the electric vehicle based concept on a large fleet.
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Abstract—Shift of the power system generation from the
fossil to the variable renewables prompted the system opera-
tors to search for new sources of flexibility, i.e., new reserve
providers. With the introduction of electric vehicles, smart
charging emerged as one of the promising solutions. However,
electric vehicle aggregators face the uncertainty both on the
reserve activation and the electric vehicle availability. These un-
certainties can have a detrimental effect on both the aggregators’
profitability and users’ comfort.

State-of-the art literature mostly neglects the reserve activation
or it’s uncertainty. On top of that, they rarely model European
markets which are different that those commonly addressed in
the literature. This paper introduces a new method for modeling
the reserve activation uncertainty based on the real historic
data from the European power system. Three electric vehicle
scheduling models were designed and tested: the deterministic,
the stochastic and the robust. The results demonstrate that
the current deterministic approaches inaccurately represent the
activation uncertainty and that the proposed models that consider
uncertainty, both the stochastic and the robust, substantially
improve the results. Additionally, the sensitivity analysis for the
robust model was performed and it demonstrates how a decision-
maker can choose its level of conservativeness, portraying its
risk-awareness.

Index Terms—Electric Vehicles, Electric Vehicle Aggregator,
Frequency Containment Reserve, Frequency Restoration Re-
serve, Uncertainty

I. INTRODUCTION

Electrification of the transport sector is underway and elec-
tric vehicles (EVs) are rapidly increasing their market share
[1]. Large EV fleets can have an adverse effect on the overall
power system if inadequately controlled, e.g. increasing the
peak power and the balancing needs. The conventional power
system operation is already affected by the heavy penetration
of renewable energy sources and decommissioning of fossil
power plants. Thus, new flexibility sources are needed to
effectively balance the system. Smart EV charging [2] seems to
be a promising solution due to the EVs’ high storage capability
[3] and availability during the day [4].

Balancing the European power systems is based on four
types of reserves [5]: Frequency Containment (FCR), auto-
matic (aFRR) and manual (mFRR) Frequency Restoration, and
Replacement Reserve (RR). The FCR and aFRR are automat-
ically activated reserves (activated upon a frequency deviation
and an automatic generation control signal, respectively) with
fast response and short but more frequent activation events.

The authors are with the University of Zagreb Faculty of Electrical En-
gineering and Computing (e-mails: ivan.pavic@fer.hr; hrvoje.pandzic @fer.hr;
tomislav.capuder @fer.hr).

Generally, there are two value streams when it comes to
reserves, the capacity reservation and the activation fees. The
reservation fee is paid for the availability of a unit to change its
operating point, whereas the activation fee is paid for the actual
delivery of that change [6]. Similar to stationary batteries [7],
EVs are technically better suited for automatic reserves [8]
and providing them can yield high revenues [9]. Therefore, in
this paper we exclusively focus on FCR and aFRR.

Three sources of uncertainty can be linked to the EV en-
ergy and reserve provision algorithms: EVs’ driving patterns,
market prices and reserve activations (RA). Uncertainty on
the EV behaviour negatively affects the EVs’ availability to
deliver the planned services and to respect the EV batteries’
state-of-energy (SOE). This is usually modelled using behavior
scenarios [10], [11], [12], [13] and often includes the second
stage for performing re-dispatching measures [14], [15], [16],
[17]. The second uncertainty stream are price uncertainties
that are commonly addressed through price-taker models using
price scenarios [10], [12], [13], [11] or robust models where
prices are determined as a worst-case scenario for the market
participant [20], [21]. Another approach are the price-maker
models where the aggregated EC battery capacity is assumed
to be large and the market price evolves within the model
itself. In such models the participants are paid on the pay-as-
bid basis [16], [18] or by the market clearing price [19].

The EV behavior and price uncertainties are, in general, well
elaborated in the recent literature. However, there is a gap in
the literature in addressing the RA uncertainty. Deterministic
modeling of RA [13], [14], [17], [21], [22] can create problems
to EV users as well as to their aggregators [23]. The EV
users may suffer from a lower SOE than required for their
next trip if the activated up reserve volume was higher than
anticipated. An insufficient SOE translates into a decreased
comfort level for the EV users and affects their willingness
to participate in reserve provision [11]. On the other hand,
if the EV drivers’ needs are prioritized, the aggregators may
suffer from insufficient energy volumes to back up their day-
ahead (DA) plans. Aggregators may experience issues in the
opposite direction as well. If down reserve is more frequently
activated, the EVs’ SOE will be higher than expected and
they will not be able to follow their DA schedule. Inability to
adhere to the agreed DA schedule causes additional balancing
costs [5], whereas the inability to activate the scheduled
reserve leads to penalization [17], [22], [24] and eventually
disqualification from the reserve market participation [16].
RA uncertainty modeling is thus essential for adequate re-



serve market participation. One of the possible approaches
is stochastic modeling of the RA, as pursued in [10], [11],
[13], [24]. However, the randomly generated RA scenarios,
instead of the ones based on actual operation data, may not
appropriately address the RA uncertainty [10], [11], [24]. On
the other hand, employment of publicly available data such as
automatic generation control signals (US-style market [13]) or
RA data from the European platforms (e.g. ENTSO-E [18])
as scenarios is more appropriate. Following this logic, the
stochastic model in this paper is designed to utilize such data.

Robust formulation of uncertainty is another approach rarely
used when considering the RA and, to the best of the authors
knowledge, only one paper [21] pursues this idea. It considers
RA as two values: the number of RA during the day (an
integer value) accompanied with a binary value for each call
indicating whether the reserve is fully activated or not activated
at all. However, such modelling approach is more adequate
for manual reserves, while automatic reserves require a more
rigorous uncertainty set. Following this approach, our paper
robustly designs the RA uncertainty of the automatic reserves.

We model two types of reserves (FCR and aFRR) simulta-
neously and perform a comparison between their scheduling.
Contrary to the majority of papers that tackle only the US-style
markets, we focus on modeling the uncertainty of automatic
RA for an EV aggregator based on real data stemming from
the European-style markets. Although European markets were
already investigated in [16], [17], [18], none of these modeled
two types of automatic reserves and none of these based the
uncertainty modeling on publicly available RA data. Addition-
ally, this paper, for the first time, models and compares the RA
uncertainty using the stochastic and the robust approach. Thus,
we summarize contribution of the paper as follows:

1) it statistically analyses the aFRR and FCR historical data
to define the set of RA scenarios as well as uncertainty
sets (US) for the RA,

2) it integrates a newly created scenario set and US of aFRR
and FCR RA into an EV model and casts it as stochastic
and robust linear programs,

3) it designs a data-driven robust optimization model for
reserve and energy bidding of an EV fleet model with
RA as the source of uncertainty;

4) it simulates a simultaneous provision of aFRR, FCR and
DA energy and proves the efficiency and adequacy of the
designed models as compared to the deterministic model.

The rest of the paper is organized as follows. Section II

provides statistical analyses of RA and determines the input
parameters for RA modeling for all observed approaches.
The mathematical background is formulated and elaborated in
Section III, case studies and results are presented in Section
IV, while Section VI highlights the most important findings
and concludes the paper.

II. DEFINING RA UNCERTAINTY

We design three models to adequately address the RA: the
deterministic model (DM), the stochastic model (SM) and
the robust model (RM). They all require some kind of input
parameters for the RA modeling. A statistical analysis of the

—— PDF FCR

2
= — UL - max
? 5.0 UL - 99.0%
s mm Data FCR
i 25
0.0
0.0 0.2 0.4 0.6 0.8
Activation/Reservation Ratio
0.8
00.7
2
]
0.6
c
K
205
z S
[=) 19
o' %04
(v} [
e 3
0.3
K
5
So0.2
2
v
<o0.1
0.0 9 0.0
0.0 0.2 0.4 0.6 0.8 0 5 10
FCR_UP Probability
(a). FCR activation ratios
10.0
> — 30.06% —— PDF aFRR
E 7.5 —— UL - max
? 5.0 UL - 99.0%
S = Data aFRR
i 25
0.0
00 02 04 06 08 1.0

Activation/Reservation Ratio

1.0

0.8

0.6

aFRR_DN

0.4

Activation/Reservation Ratio

27.4%
|

06 08 1.0 0
aFRR_UP

5 10
Probability

(b). aFRR activation ratios

Fig. 1. Activation ratios — historical data (UL - Upper Limit)

RA behavior is required to gain those inputs. As the main
analyzed parameter we choose the RA ratio, which is defined
as the ratio of the Activated Reserve Energies (ARE) and
Accepted Reserve Capacity (ARC) both for FCR and aFRR.
The bids are taken from the RTE for the year 2018 [29]. For
each half-hourly period (and each reserve type and direction)
the RA quantities are calculated as:

ARE,

ARCy - A

{UP/DN}_{FCR/aFRR}
) (A-1)

(RA_ratiot =

Visualization of the obtained results from the statistical
analyses for FCR and aFRR is presented in Figure 1. These
data are further used to determine the scalar inputs for the
DM (annual average values equal in all timesteps), to select
scenarios for the SM, and to obtain bounds for the US of the
RM. Also, this dataset will be used to select RA scenarios for
the ex-post validation of the models.

Probability distribution functions for up (UP) and down
(DN) reserves are very similar for both the FCR and the aFRR
(1). The down reserve has a slightly higher annual average
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Fig. 2. RA scenario examples

value for both the FCR and the aFRR. Also, average values
for both UP and DN directions are much higher for aFRR than
for FCR. These average values are used in the DM as fixed
inputs and are shown in the second column in Table L.

Scenarios for the SM are taken as the realized RA ratios for
each reserve type and direction from Jan. 11-20, 2018 (10 in
total). An ex-post validation is performed on scenarios from
April 1, 2018 to July 9, 2018 (100 in total). The examples of
the used scenarios are presented in Figure 2, indicating high
uncertainty range. Each curve represents an RA ratio for one
type of reserve and direction.

For the US of the RM two values are required, the maximum
achieved RA ratios in each timestep and the daily sums
of the RA ratios. The maximum RA ratios represent the
energy that could be activated in one timestep, while the daily
summations represent the energy that could be yielded through
RA in one day. In the following paragraphs connection to the
mathematical framework will are provided, but the equations
themselves are explained in Section III.

The RA ratios for UP and DN reserves are dependent
variables where a high RA value of one direction entails a low
RA value of the other direction and vice versa (valid for both
the FCR and the aFRR). This is modeled in (US-2) and shown
as green (max) and cyan (99%) lines on graphs in Figures la
and 1b. The same equation/line also bounds the individual RA
ratios of the UP and DN reserves. The FCR RA ratio never
reaches 1; the maximum ratio for UP RA is 0.47 and for DN
RA 0.73. In 99% the FCR UP and DN RA ratios are lower or
equal to 0.29 and 0.36, respectively. High aFRR RA ratios are
also rare, but more frequent than in the case of FCR. In 99%
of times, the UP and DN RA ratios are lower or equal to 0.96
and 1, respectively, as presented in Figure 1b with the teal-
colored line. The maximum achieved RA ratios used for the
US in the main case study are shown in Table I. Those in the
third column are used for the subproblem (RI-4) and those in
the fifth column are used for the subproblems (RI-5)—(RI-8).

The daily sums of the RA ratios (i.e. specific daily balancing
energy) throughout the year are always within certain upper
and lower limits, which are modeled in the US with constraints
(US-3)-(US-6). The median of the daily sums for each reserve
and direction are shown in Table I in column four for the
main case study (Med). These data are used as both T
and I' parameters for subproblem (RI-4). The minimum and
maximum of the daily sums for each reserve and direction
are shown in Table I in penultimate and ultimate columns,
respectively. These data are later used as T and I' parameters

TABLE I
RA RATIO INPUTS FOR DM AND RM

Model DM RM for (RI-4) || RM for (RI-5)—(RI-8)
Parameter A AMAX T — 7 || AMAX T T
Input Mean || 0.99% | Med Max | Min | Max
UP_FCR || 0.082 4 0.93 | 8.21
DN_FCR || 0.085 0-36 3.8 0.73 1.10 | 16.64
UP_aFRR || 0.198 1 9.13 1 2.10 | 21.31
DN_aFRR || 0.218 9.70 2.62 | 20.51

for subproblems (RI-5)—(RI-8). The reason why we use two
different US lies in the risk hedging requirements for two
different objectives. Subproblem (RI-4) deals with financial
risks associated with the total cost (soft constraint), whereas
other subproblems deal with physical risks associated with
the SOE equation (hard constraints). In this paper our focus
is on limiting the battery operation to the feasible space of all
possible scenarios, which is why the stricter US is utilized
for subproblems (RI-5)—(RI-8). Along the main case study
(Subsections V-A and V-B), the sensitivity analysis on US
parameters is provided in Subsection V-C for the US input
parameters of subproblems (RI-5)-(RI-8), while inputs for
(RI-4) are held the same as in Table I.

III. MATHEMATICAL FORMULATION

After presenting the nomenclature, we first develop the
deterministic model, which is used as a baseline for the
stochastic and the robust counterparts.

A. Nomenclature
1) Sets and Indices:

S Set of scenarios, indexed by s € {1, N,},
T Set of timesteps, indexed by ¢ € {1, N;},
1% Set of vehicles, indexed by v € {1, N,}.
2) Input Parameters:
A Duration of a timestep [h],
A Maximum duration of the RA,
A{UPDN}_{FCR/2FRR}  Fixed up/down FCR/aFRR RA ratio,
CE Capital battery cost for EV v [€],
C’ECtH Fast charging fee [€/kWh],
CPA Day-ahead market electricity price [€/kWh],
B, Battery capacity of EV v [kWh],
C’A{UP/DN} {FCRAFRR} peserve activation fee [€/kKWh],
C’R{UP/DN} {FCRAFRR} Reserve capacity fee [€/kW/A],
{ L/Z /3/4} Battery degradatlon. (.?OefﬁCIGIltS
Energy used for driving of EV v [kWh],
Charging point maximum power limit [kW],
PFCHMAX  Maximum power limit for fast charging [kW],
POBCMAX Max. on-board-charger power for EV v [kW],
SOE{M[N/MAX} Minimum/maximum SOE of EV v [%],
SOE™  Initial SOE of EV v [%],
n{RUNV2GH BV driving/V2G discharging efficiency,

{FCH/SCH} EV fast/slow charging efficiency.
3) Variables:

C’P_MAX
P

©TH  Aggregator costs other than reserve activation [€],
cACT Aggregator costs arising from reserve activation [€ ],
DfS Degradation cost attributed to EV v [€],

eiBtUY/SELL} DA Energy traded in the DA market [kWh],

ECtH Energy discharged from EV v [kWh],
{FCH/SCH} Energy fast/slow-charged to EV v [kWh],

vt



ePEG  Energy used for degradation [kWh],

v,t
eS;H Accumulated en. other than from RA [MWh],
eACT Accumulated energy from reserve RA [MWh],

v,
rigp/DN}‘{FCR/aFRR} Capacity sold in reserve markets [MW],

soey,  State-of-energy of EV v [kWh].

B. Abbreviations

ARC Accepted Reserve Capacity,
ARE Activated Reserve Energie,
aFRR  automatic Frequency Restoration Reserve,
CP Charging Point,

DA Day Ahead,

DM Deterministic Model,

EV Electric Vehicle,

FCR Frequency Containment Reserve,
OBC On-Board-Charger,

OF Objective Function,

RA Reserve Activation,

RM Robust Model,

SM Stochastic Model,

SOE State-Of-Energy,

UsS Uncertainty Set,

v2G Vehicle-to-Grid (grid discharge).

C. Deterministic Model — DM

The RA is usually modeled as an annual average of activa-
tions, e.g. [13], [14], [17], [21], [22]. Similarly, our determinis-
tic model (DM), which serves as the baseline, assumes average
annual RA ratio of a particular reserve product. Therefore, the
RA ratio is the same in all timesteps. The objective function
(OF) includes five parts: cost/revenue from energy traded in the
DA energy market, revenue from the power sold as FCR/aFRR
capacity, V2G battery degradation cost, fast-charging cost and
cost/revenue from energy withdrawn/injected as the activated
FCR/aFRR (balancing energy). For brevity, the first four costs
are assigned to cO™ defined in eq. (D-2), while the costs
associated to RA are assigned to ¢*CT defined in eq. (D-3).
Objective function is formulated as:

min (9T 4 cACT); (D-1)
[=Te]
where: N N
OTH __ t v [ _BUY_DA DA ___SELL_DA ~DA
¢ _Zt—1{z _ [ev,t 'Ct —Cyt 'Ct
= v=1
UP_FCR UP_FCR __ . DN_FCR DN_FCR
Tyt -CORy —Tut -CORy
_ TLJI;_aFRR C REP_aFRR _ TEI;I_aFRR C R?N_aFRR
, ,
DEG , _FCH ~FCH]\.
+eBEG 4 e CEGH) (D-2)

Nt Nv
cACT:Z {Z [_TEIZ_FCR. AUPFCR A (7 AUPFCR
t=1 v=1 ’
+h]il;l_FCR . ADNFCR | A . (7 ADN_FCR
UP_aFRR UP_aFRR UP_aFRR
UPAFRR . 4 A CAL

+TE§_aFRR . ADNLaFRR | A A?N_aFRR] };

-
(D-3)

Eq. (D-2) sums the DA market costs (consisting of energy
purchase and sell as well as up and down FCR and aFRR
capacity reservation), battery degradation and EV fast charging
cost. On the other hand, eq. (D-3) contains only the RA costs,

where up RA is remunerated by the system operator (hence
the minus sign), while the down RA must be payed to the
system operator (hence the plus sign).

Objective function D-1 is subject to a number of constraints
divided in a number of blocks for easier understanding.

BUY_DA _SELL_DA , UP_FCR

ev,t ’ ev,t ) Tv,t )
DN_FCR _ UP_aFRR , DN_aFRR .
Tv,t ) rv,t ) rv,t Z O?

SELL_DA BUY_DA UP_FCR
ev,t /A - ev,t /A + Tv,t +r

S min(R?BC-MAX, P}[}C;’_MAX) : (D—S)

BUY_DA SELL_DA DN_FCR DN_aFRR
ev,t /A - ev,t /A + rv,t + Tv,t

P,UOBC_MAX, PSIZ_MAX) : (D-6)

(D-4)

UP_aFRR
v,t

< min(

Eq. (D-4) sets the six market bidding variables as nonnegative.
Egs. (D-5) and (D-6) limit the total charging/discharging
power available for bidding to the minimum of the On-Board
Charger (OBC) capacity and the Charging Point (CP) capacity.
In other words, (D-5) and (D-6) allocate the available power to
the six market bidding variables appearing in these constraints.

EV TO OTH ACT
soeyy =SOE™ - By teyy +e,;; (D-7)
t
OTH _ BUY_DA CH SELL_DA ;, DCH
ot = E 1 €y, N —€yr n
RUN /, RUN FCH FCH .
_Ev,‘r + Co,r T }7 (D-8)

t
ACT __ CH DN_FCR DN_FCR
6v,t - 27:1 {A ! [77 : (T’U,T <A

DN_aFRR DN_aFRR DCH UP_FCR UP_FCR
+T1},T A )_1/77 .(T’U,T A
UP_aFRR UP_aFRR .
77 | )] },

Eq. (D-7) calculates the current SOE based on the initial SOE
and the energy charged/discharged to/from the EV battery
until the timestep ¢. Energy can be charged/discharged by the
means of the DA market trading, driving, fast charging (D-8)
and RA (D-9). Energy consumed for driving in one timestep
originates from the input data of the EV driving/parking be-
haviour explained in Subsection IV-A. The amount of energy

injected/extracted due to RA is modeled using parameters
A{UPDN}_{FCRAFRR} ¢ [0 1].

(D-9)

MIN EV | _BUY_DA CH
SOE™" - By, < soeyy +e€,,05 1

SELL_DA /, DCH DCH UP_FCR UP_aFRR
_ev,t+1 /77 _AA/W '(7011,t+1 +r1),t+1 )

SN+ Ve T (D10
SOEMAX . B, > SO@EX + eB},{i—lDA -yt
PPN A R R
B el o e T A1

SOE™. B, < soel, < SOEMA. B, for t = Ny; (D-12)
0 S 6£7CtH S PFCH_MAX . A’ (D_13)

To ensure the EV batteries will be able to deliver the required
reserves, their capacity is limited in eqs. (D-10) and (D-11)
assuming their full activation. Eq. (D-10) acts as the lower
bound to the SOE, where only the full up RA is considered.
Similarly, eq. (D-11) acts as the upper bound to the SOE
considering the full down RA. These two equations ensure
that the SOE is feasible in each timestep even for the full RA.
Egs. (D-10) and (D-11) are applied up to timestep ¢ < N;.



In the final timestep the conventional SOE preservation eq.
(D-12) is applied. The fast-charging is limited in (D-13).
eEEfG =S eEgY_DA . pCH
+A/rPCH. UP_ FCR . AUP-FCR | UP aFRR _ 4UP_aFRR)
u t v,t

SELL DA/77DCH _

—A 'UCH . ( El;f FCR ADN FCR_~_,]ADN_aFRR .ADN_aFRR); (D-14)
DEG

>=0; (D-15)

0. B, >fcf~ [- D} B,
+D8 - D56 4+ DB . (B, serVt)] (D-16)
cE}iG By >=Cyp - D} - e)iC. (D-17)

Li-ion batteries are prone to degradation, especially when
cycled often. Incorporating degradation cost in the OF may
reduce the battery charging/discharging actions not related to
driving. The degradation is taken into account when discharg-
ing in the DA market or through RA in eq. (D-14). Eq. (D-15)
defines D59 as a positive variable. Egs. (D-16) and (D-17)
bound and calculate the V2G discharging degradation cost.
Those constraints are a linearized form of the degradation
model from [25].

The above constraints (D-4)—(D-17) apply for Vv € V and
Vvt € T, except for egs. (D-10)—(D-11), which are not valid
for the last period, and for (D-12), which is valid for the last
period only.

D. Stochastic Model — SM

The stochastic model (SM) differs from the DM in the
definition of the RA ratio. While the DM uses a single
value for all timesteps, the SM uses the RA ratio as a time-
dependable parameter obtained from the historic data (details
on how this data is used is ex?lalned in Section II). The RA
parameters A{UP/DN} {FCRIAFRR} and the associated variables

RARRA s ef\;t,eglzﬁ, DS gain an additional index s in
the SM as compared to the DM. The DM is thus reformulated
using eqs. (S-1)—(S-4). Egs. in (S-2) are identical as in the DM,
while the SM instances of eqgs. (S-3) and (S-4) are additionally
valid Vs € S.

Objective function:

N,

min [Py 7 (™ 4T (S-1)
subject to: (D-4) — (D-6); (S-2)
(D-3),(D-9),(D-14), Vs e S; (S-3)
(D-2), (D-7) — (D-8), (D-10) — (D-13),
(D-15) — (D-17), VseS. (S-4)

E. Robust Model — RM

In the robust model (RM), the RA quantities are uncer-
tain parameters (ay"-FR, aDNFR, UP-AFRR (DNAFRR) whose
boundaries are defined by the uncertainty set (US) defined
in eqgs. (US-1)—(US-8) with parameters resulting from the
probabilistic analysis in Section II. The OF (RI-1) of the RM
minimizes the total operating costs for the worst-case RA, i.e.
maximizing the RA throughout the day, (RI-4)—-(RI-8). Such
min-max structure cannot be solved directly and an appropriate
RM reformulation described in [30] was used.

The initial formulation of the RM is presented in Section
II-E1, while the US is presented in Section III-E2. Using the
duality theory, subproblems (RI-4)—(RI-8) are recast as duals
and merged with the rest of the constraints creating the final
problem presented in Section III-E3.

1) Initial Formulation:
Objective function:

min (z) (RI-1)
Zo
is subject to:
(D-2), (D-4) — (D-6), (D-8), (D-13) — (D-17); (RI-2)
(D-3), (D-9); (RI-3)
max (") <z — O, (RI-4)
ZA
max(—e)§") < By - (SOE™ — SOEM™)
Ea
A AP T+ ET) el (RES)
max(eACT) B, - (SOEM* — SOE™)
CAA T GRMIE D) T ki
max (e5S") < By - (SOEM™ — SOE™) — e]V;  (RI-7)
max (—e ACT) < eSﬁH, for t= Ny (RI-8)

The OF of the RM (RI-1) minimizes the total cost of an
EV fleet. Eqs. (RI-2) are the same as in the DM, while the
uncertain parameters appear in constraints containing the RA
variables, grouped under eq. (RI-3). Egs. (RI-3) are similar
as in the DM, but the fixed RA parameter is replaced with
the uncertain one. The OF and each constraint containing
the terms with uncertain parameters from (RI-3) are observed
as independent maximization subproblems (RI-4)—(RI-8). The
OF of the DM (D-1) is reformulated to its robust counterpart
presented in egs. (RI-1) and (RI-4). Egs. (D-10)—(D-12) are
adequately reformulated into egs. (RI-5)—(RI-8). Note that the
SOE balance equation (D-7) is already incorporated into the
aforementioned eqgs. and that SOE as a variable does not exist
in the robust counterpart.

2) Uncertainty Set:
Subproblems defined by eqs. (RI-4)-(RI-8) are valid
V (ap ER aph R, aJPARR (PNAFRR) e A where A is the

following US:

A= { oUP_FCR  DN_FCR  UP_aFRR ,DN_aFRR |
- v,T,t y Yo, Tt ) th ’ v'rt

QU PR > g (Us-1)
ag I:C + 1311 tFCR < AMAXFCR ECTRt; (US-2)

t
YRS OFR) 1 s (US3)

t

Zﬁl gl:_l;CR > YUPFCR [ . ECtR; (US-4)

t
Yo R S@R) 11l (US-S)
Z’;:l algl:l_ tFCR > YDNFCR . ECtR; (US-6)
(US-1)-(US-6) are analogous for aFRR.}; (Us-7)
(US-1)-(US-7) are similar for (RI-4)—(RI-8). (US-8)
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Fig. 3. Eqgs. (US-3) — (US-6) right-hand-side visualization

General explanation. The US presented in eqs. (US-1)-
(US-6) applies to the FCR service and the subproblem stated
in (RI-5) as an exemplary formulation. The eqs. for aFRR
are analogous to (US-1)-(US-6), as indicated in (US-7). For
other subproblems the formulations are similar to eqs. (US-1)—
(US-7), as indicated in (US-8). The form is the same and the
differences are in the indexations of summations and dual vari-
ables. Those formulations are omitted due to succinctness of
the paper. Please note that each of the five subproblems (RI-4)—
(RI-8) contains one uncertainty set A with their own four un-

certain parameters (ay =R, aDN-FR aJPAFRR oPNAFRR) "1y

» Y, t
total our master problem has 5.4 = 20 uncertain parameters.
Following this reasoning, each of the eqs. (US-1)-(US-6) can
have different US parameters at the right-hand-side (RHS; the
ones used in this paper are presented in Table I) and have
different dual variables.

Explanation of the US formulation for FCR service and
subproblem (RI-5). Eq. (US-1) sets all uncertain parameters
(agPER, aDN-FCR) as non-negative. Eq. (US-2) limits the sum
of UP and DN FCR activation variables in each timestep. This
equation is visualised as green or cyan line in Figures la and
1b. Values of AMAX ysed in this paper are shown in Section
II, Table 1. This constraint limits both the individual UP and
DN activations, as well as their summation. This stems from
the historic data analysis that indicates if the activation in one
direction is high, the activation in the other direction will be
low and vice versa. Eqgs. (US-3)—(US-6) consider the daily
sums of the RA ratios (daily specific balancing energy). Egs.
(US-3) and (US-5) (eqs. (US-4) and (US-6)) state that total
RA ratio up to a certain timestep must be lower (higher) than
its limiting value on the right-hand-side. Parameters I" and T
stand for the upper and lower limits of the daily sums of RA
ratios and they are defined in Section II, Table I. Index ¢ stands
for the observed timestep, while the auxiliary index 7 iterates
through all the previous timesteps to sum the RA variables.
Parameter I; on the right-hand-side represents a uniformly
distributed range € [0, 1] through time. At timestep ¢ = 1
it equals 0, in ¢ = N;/2 it equals 0.5, while in ¢ = N it
equals 1, as shown in Figure 3. The right-hand-side in ¢ = [Vy
equals to I' or T, while they are linearly scaled with I; in the
previous timesteps. In ¢ = 1 those constraints are not binding

as I is 0. The RHS of egs. (US-3)—(US-6) are shown in Figure
3, where the blue and red (yellow and green) lines represent

L. $ +
limits in each step ¢ for > _ alPER (377 aDNR).

3) Final Formulation:
Objective function:

min (2) (RF-1)
Zo
subject to:
(D-2), (D-4) — (D-6), (D-8), (D-13) — (D-17);  (RF-2)
(D-3), (D-9); (RF-3)
t
AMAX_FCR ZT 1 wSCTRt
+[(FUP_FCR_l) . It+]-] HECtR+TUP FCR. 7, FCR
+[(FDN_FCR_1) . It+1] FCR TDN FCR I ES/R
AMAX_aFRR Z ZFE];

aFRR+TUP aFRR I aFRR

+[(TUPERRL) - L1
+[(FDN_aFRR_1) e +1} ,L/}aFRR YPNAFRR 7. zFfR
B, - (SOE™ — SOEM™)
—A AP T A ) bt (RE-4)
IR+ T IR >
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WIS, OISR 2
“A-gCH . DN FCR 1311 ECR; (RF-6)
Wity ME%R, ot 2 0; (RE-7)
Vo Xt < 05 (RF-8)
(RF-5)—(RF-8) are analogous for aFRR; (RF-9)
(RF-4)—(RF-9) are similar for (RI-4)—(RI-8). (RF-10)

General explanation. The final robust formulation (RF-1)—
(RF-10) contains an exemplary subproblem (RI-5) and FCR
service. Eqs. (RF-1)—(RF-3) are the same as in the RI for-
mulation. Eqs. (RF-4)—(RF-8) are related to the exemplary
subproblem and service. Eq. (RF-9) spreads the model over
the aFRR dual constraints and they are the same as for the
FCR reserve (only with the aFRR variables and parameters).
Eq. (RF-10) spreads the model on subproblems (RI-4), (RI-6)-
(RI-8). Equations for those subproblems are of the same form
but with the differences in the indexations of summations
and dual variables. Those formulations are omitted due to
succinctness of the paper.

Explanation of the final robust formulation for FCR
service and subproblem (RI-5). Eqs. (RF-4) represents a
strong duality equation including both the FCR and aFRR
services in both directions. At the left-hand-side (LHS) the
dual variables are multiplied with their related uncertainty
parameters, while the RHS is forwarded from eq. (RI-S).
Dual constraints for uncertain parameters a) =} and aD-fR
are presented in eqs. (RF-5) and (RF-6), respectlvely The
LHS contains all the related dual variables and their linear
combination, while the RHS stems from the objective function
of subproblem (RI-5). Egs. (RF-7) and (RF-8) set the dual
variables as non-negative and non-positive, respectively. Those



constrains arise from the inequality directions from the egs.
(US-2)—(US-6).

Eq. (RF-4) applies Vt € T and Vv € V, while eqs. (RF-5)—
(RF-8) additionally apply V7 € T, 7 < t.

IV. CASE STUDIES

The case study employs three models: the DM with average
annual RA, the SM with 10 ex-ante RA scenarios (scenario
examples are given Figure 2) and the RM with the US based
on the real balancing data. The outcome of the models are
DA schedules, whose quality is assessed using one hundred
historical RA scenarios in ex-post analysis.

A. Input Parameters

The EV driving/parking behaviour was consolidated from
the European driving study [4], [27], and [28]. The data was
restructured to represent 5S-min EV driving/parking behaviour.
Vehicle type and average trip speed were used as inputs to
calculate the EV consumption while driving. Starting/finishing
trip locations were used to assign instantaneous CP capacity,
i.e. to choose the CP type. Three CP types were avail-
able: low (3.7 kW), medium (7.4 kW) and high (11 kW).
Starting/finishing trip times were used to assign whether an
EV is driving or parked. The 5-min timestamps were then
summarized into half-hourly periods to match the half-hourly
optimization time resolution. As a result, for each EV and
each half-hourly period, two input parameters were created:
EV driving consumption (ERYN in eq. (D-7)) and maximum
CP power (PSP-MAX in egs. (D-5) and (D-6)). The data-set
for France was used with the total of 581 EVs divided into
three types based on vehicle type (battery capacity, OBC size,
fleet share): small (20 kWh, 3.7 kW, 30%), medium (40 kWh,
7.4 kW, 40%) and large (60 kWh, 11 kW, 30%). The total
fleet capacity is 23.08 MWh, and the total OBC power is
4.26 MW. The EV battery capacity limits are SOE™ = 0.6,
SOEMAX =1, SOEMIN = 0.2.

B. Characteristic Days
The models are tested on four characteristic days:

e Day I — energy price curve with low daily volatility and
low FCR capacity price,
e Day 2 — energy price curve with low daily volatility and
high FCR capacity price,
e Day 3 — energy price curve with high daily volatility and
low FCR capacity price,
e Day 4 — energy price curve with high daily volatility and
high FCR capacity price.
The prices are taken from the French electricity exchange and
transmission system operator websites for 2018-2019 [29]. The
aFRR price is the same in all four days as its price in France
is regulated.

C. Case Studies Introduction

When the reserve is scheduled in the DA, its activation
in real-time affects the SOE of a particular EV. If the RA
at a certain timestep is such that it steers the SOE to its
limits and disables the adherence of the planned DA sched-
ule, the aggregator must redispatch this EV by trading in

subsequent intraday/balancing markets to backtrack the SOE
to its DA-planned value. In reality, the SOE limits cannot
be violated as any kind of charging or discharging would
stop if the EV reaches its battery limits. However, in the
ex-post analysis carried out in Section V the violation of
the SOE limits is used as an indicator when the EV DA
scheduling algorithm incorrectly models the RA uncertainty.
The goal of the proposed algorithms is to ensure that even
without trading in subsequent markets, or any other kind of
redispatching, the RA does not cause infeasible SOE levels
and inability to provide the promised services. Please note
that converting the mentioned indicators to financial values
or penalization would require detail modeling of the intraday
and balancing markets, imbalance settlement and unsupplied
reserve penalization fee, which would broaden the scope of
the paper without the effect on the objective of this research,
which is the exact modeling of reserve activation uncertainty.
Therefore, we use the following terms as validation indicators
of inadequate uncertainty modeling: minimum or maximum
SOE of individual EV, number of EVs within the fleet with
SOE outside its bounds, total energy outside the SOE bounds
for the whole EV fleet.

V. RESULTS AND DISCUSSION

Using the US parameters from Table I the main analysis is
performed to compare the three observed models. A detailed
analysis of the daily schedules/profiles and EVs violating the
constraints is shown in Section V-A. The relevant results are
given as timeseries in Figures 4-6 for Day 1. The Section
V-B expands the analysis on four characteristic days using the
aggregated results presented in Table II.

Section V-C focuses only on RM and Day 1 to provide
a sensitivity analysis on the input parameters for the US.
The sensitivity analysis is done only for the US inputs of
subproblems (RF-5)—(RF-8), while the inputs for (RF-4) are
held fixed (the values from the Table I). The results are
presented as bar graphs for different US parameters and shown
in 7.

A. Day-ahead Plans — Day 1

Figures 4-6 show the results of the three models. Subfigures
to the left show the DA schedules and subfigures to the right
show how those plans affect the SOE constraints of the EV
fleet. The DM schedules maximum aFRR (at higher price as
compared to the FCR) in both directions plus it schedules
a large amount of DA charging energy to compensate for
the missing energy. Due to a high amount of the scheduled
reserves, a high number of EVs end up with their SOE limits
violated in both directions (up to 581) and by a significant
margin (up to -164% and 210%). In Figure 4b) the solid lines
denote SOE in % and the dashed lines represent the number
of EVs outside the limits in the worst-case scenario Max and
excluding the 10% of the worst scenarios Q0.

The SM adjusts the reserve schedule to its ex-ante scenarios
and results in variable reserve schedules where both the FCR
and the aFRR are utilized in both directions, as shown in
Figure 5. The down reserve is scheduled more frequently to
avoid charging in the DA energy market. Even though the
aFRR reserve is better priced, the FCR is scheduled more
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Fig. 6. Robust Model — Day 1

frequently since it is less stochastic. The number of EVs
beneath the SOEMN Jevel is negligible during the entire day,
whereas during the daytime a certain amount of EVs can
surpass SOEMAX (up to 71 EVs and up to 155% of SOE).

The RM adjusts the reserve schedule to find a trade-off
between the OF value and the worst-case RA. It schedules
the reserve rather uniformly through the day and selects only
aFRR in down direction (higher price than FCR), as presented
in Figure 6. DA energy charging and discharging is utilized to
create the optimal working point for each EV, i.e. to maximize
reserve provision for the worst-case realization of uncertainty.
There are almost no EVs surpassing SOEMAX, The morning
peak of such EVs is visible in Figure 6b), but their SOE is
only slightly above SOEMAX (110% as compared to 155%
for the SM and 210% for the DM). The reason for this lies in
the linear representation of I(¢) to model the activated energy.
None of the EVs have an SOE beneath SOEMW for the RM
versus a negligible number for the SM (8 EVs down to -
8.83%) and a significant number for the DM (556 EVs down

to -164%). It can be concluded that both the SM and the RM
compromise between the revenue and the uncertainty but in
their unique way and that the EVs rarely surpass their SOE
limits.

B. Summarized Results — All Days

The results shown in Table II are separated into three major
segments, providing the statistics on: I) the realized costs, II)
the EVs whose SOE is theoretically lower than SOEMN II)
the EVs whose SOE is theoretically higher than SOEMAX,
Shaded cells highlight the worst results for a specific reference
day, while the best results are in bold text.

As seen in Figures 4—6, the DM provides maximum possible
reserve at the expense of the provision infeasibility. Thus, it
displays the lowest costs in segment I of Table II. Min Cost
for the DM ranges from -2570 to -1860 €, while Max Cost is
in between -290 and -30 €. The RM, due to its strict US on
the SOE limits but loose US on the OF, provides the highest
cost solution. Min Cost for the RM is always higher than -50
€ and Max Cost is always higher than 340. However, the DM



TABLE 1T
AGGREGATE RESULTS FOR TWO REFERENCE DAYS BASED ON 100 EX-POST SCENARIOS SIMULATION

Day 1 Day 2 Day 3 Day 4
Observed Results DM SM  RM DM SM  RM DM SM  RM DM SM  RM
D Min Cost [10°€7]] -251 020 | 00l | -1.86 -059 | 005 ] -257 021 | 004 | -1.87 -060 | -0.03
Max Cost [0°€7( 007 028 | 034 [ 029 009 038 | 003 031 | 034 | 029 012 037
Min SOE (%] 16411 883  20.00 | 3778 499  20.00 | -14148 670  20.00 | 3681 4.76  20.00
I) ~ Max ©SOE < [MWA] 25.12 001 0.00 434 002 0.00 2397 001 0.00 398 003 0.0
Max #EV < # 581 8 0 523 21 0 | 581 7 0 | 50 26 0 |
Max SOE (%] 200.89 15497 109.60 | 19026 17693 106.84 | 213.27 149.01 111.78 | 18853 18131 109.37
[I) ~ Max SSOE > [MWh] 16.15 027 015 | 1295 050 031 16.15 036 022 | 1241 060  0.10
Max #EV > #] 580 71 139 572 307 420 580 89 170 570 457 105

would suffer greatly from the penalties related to the energy
and reserve redispatching in the real time, whereas the RM
would be mostly intact by them, i.e. it would be robust to the
risks of not being able to provide the scheduled services. The
SM is in between these two models, with Min Cost ranging
from -200 to -600 € and Max Cost in between 90 and 310
€.

In segments II) and III) of Table II, Min/Max parameters
refer to the worst realization of the observed parameter. In
segment 1I), Min SOE corresponds to the lowest EV SOE
realized in the ex-post analysis. The lowest Min SOE is always
achieved for the DM with -164.11% in the worst characteristic
day (Day 1). The SM yields better results as compared to the
DM, but Min SOE is still underneath the allowable limits of
20% (for the worst reference day — Day 4 it is 4.76%). The
lowest SOE in the RM is just at the lower SOE limit, i.e. 20%,
meaning it does not violate the SOEMM limit in any of the
observed reference days. Max XSOE < indicates the overall
energy below SOEMWN for the entire fleet in one timestep.
The DM results in highest energy mismatch, going as high as
25 MWh of unsupplied energy, the SM is in range of several
dozens kWh, and the RM is without such energy mismatch.
Max #EV< indicates the number of EVs with SOE falls below
SOEMN in the worst case. In the DM, all or almost all EVs
(520-581) suffer from the SOE lower than SOEMIN | The SM
schedule results in up to 26 EVs below SOEMIN, whereas the
RM model does not suffer from this issue.

The parameters from segment III) in Table II are analogous
to those from segment II), they just refer to the EVs’ upper
SOE limits. Max SOE is the highest for the DM (up to
213.27%), closely followed by the SM (up to 181.31%), and
by far the lowest for the RM (up to 111.78%). High Max
3. >SOE values are achieved for the DM (up to 16.15 MWh),
whereas the SM and RM are in the range of several hundreds
kWh (RM lower for all characteristic days). Maximum number
of EVs above SOEMAX (Max #EV>) is extremely high for
the DM (almost all EVs, 570-580), but also relatively high for
the SM and RM as well (up to 457 and 420, respectively).
For the first three characteristic days the SM even achieves
better results than the RM. However, these numbers should
be observed in relation to the maximum value of SOE. The
high number of EVs above SOEMAX for the RM means high
number of EVs whose SOE is just slightly above SOEMAX,

To conclude this results analysis, from the perspective of the
SOE limits violation the RM provides the best solution closely
followed by the SM. The DM is prone to high deviations in
the actual realization of RA.

C. Sensitivity Analysis - Day 1

Sensitivity analysis for the robust model US input parame-
ters was preformed for Day 1. Five test US are defined for
subproblems (RF-5)—(RF-8) for the daily sums of the US
parameters (Y and I'):

e QO - max/min data, the same as in Table I,

e QI - neglecting 1% of the worst activations,

e Q5 - neglecting 5% of the worst activations,

e Q10 - neglecting 10% of the worst activations,

e Q25 - neglecting 25% of the worst activations.

The maximum achieved RA ratio (AMAX) for each test US
was held fixed as in Table I. All US inputs for subproblem
(RF-4) are also held fixed for each test US as in Table I.

The goal of this analysis is to check whether the US
constraints can be loosened to increase profit by providing
more reserve but without sacrificing the feasibility of the
EV conditions in the real-time. Figure 7 shows four types
of indicators: min/max individual SOE (right axis in %) and
min/max fleet-wise energy exceeding the SOE limits (left axis
in MWh).

The QO UC shows a conservative solution where the entire
range of uncertainty is considered and no infeasible SOE can
appear in real-time (the daily profile is visible on Figure 6).
If a portion of uncertainty is neglected, more issues appear in
the real-time. By neglecting more uncertainty, more potential
issues arise, as seen for cases Q1-Q25 in Figure 7. For this
characteristic day even the results for Q10 seem sufficiently
risk-free. Even if we neglect 25% of uncertainty, as in Q25,
the results are still more resistant to uncertainty than in the
DM. On the other side, neglecting uncertainty leads to more
allocated reserves, meaning that profits can be poured into the
aggregators pockets. The scheduling result for the Q10 test
US is shown in Figure 8. Compared to QO (Figure 6), Q10
allocates more reserve. In average, the QO US schedules 2.96
x 10* MW aFRR UP and 1.62 MW aFRR DN, while the
Q10 US schedules 0.13 MW aFRR UP and 2.86 MW aFRR
DN reserve.

The value of the robust model is that the decision maker
can choose its preferred level of conservativness. A risk-prone
aggregator can take liberal decisions gambling with the real-
world conditions such as Q25, while the risk-averse will be
satisfied with QO or Q1 input setup.

VI. CONCLUSION

The paper brings a novel approach to modelling uncertainty
of scheduling the automatic reserves activation (both aFRR
and FCR) in European markets. It proposes stochastic- and
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robust-based optimization models, where scenarios and uncer-
tainty sets are based on an analysis of the real-world histor-
ical data. The existing deterministic model fails to properly
accommodate the uncertain aspects of the reserve activation.
The presented case study clearly demonstrates the advantages
of the proposed approaches.

Although claiming high DA benefits, the deterministic
model results in extreme individual violations of the EVs’
battery SOE limits, ranging from -160% to above 200%
SOE. Additionally, it results in high fleet-level deviations,
from 25 MWh above SOEMAX to 15 MWh below SOEMN,
These deviations would, in reality, manifest as an inability
to provide the scheduled DA energy, activated reserve energy
or driving energy. The stochastic and robust formulations
decrease the risks related to infeasible reserve activations.
Minimum and maximum individual SOE levels achieved in
the stochastic model are 4.76% and 181.31% of SOE and
in the robust model 20% and 111.78% SOE. At the fleet
level, energy levels below SOEMM are negligible, while levels
above SOEM® are in the range of dozens of kWh. Both for-
mulations are technology-agnostic and can be implemented in
other algorithms (redispatch measures, other markets, adaptive
robust algorithms, etc.) and paired with price, behavior or bid
acceptance uncertainties. However, the robust model is more
flexible and there are many improvements to be made on top
of the the features presented in this paper, e.g. it can be further
tailored for specific needs tightening or relaxing specific US
parameters.
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Abstract — The paper analyses the impact of Electric Vehicle
(EV) integration into different power systems and their flexibility
potential in mitigating the wuncertainty and variability of
renewable energy sources (RES) generation. The problem is cast
as Mixed Integer Linear Programming (MILP) unit commitment,
modelling different generation mix/technologies over a number of
scenarios. The results, as expected, show that different EV
charging strategies have different impacts on power system
operation and unit scheduling. In addition, the analyses support
the premises that the greater number of EVs, with coordinated
charging strategies, can have environmental benefits in terms of
reducing CO, emissions in addition to reducing wind curtailment
and system operation costs. These benefits are more obvious in
low flexible power systems characterized by dominantly thermal
power plants, while they are less pronounced in balanced hydro
thermal systems.

Keywords—electric  vehicles; renewable energy sources
integration; mixed integer linear programming (MILP); power
generation scheduling; spinning reserve; power system flexibility

NOTATION

The notation used is listed below for quicker reference.

Parameters
A Time period [h]
p Frequency response slope
i Efficiency of hydro power plants [%]
Ny Pumping efficiency of pump-storage [%]
A Fixed cost of thermal units [$/h]
Ay, Fixed cost of hydro units [$/h]
B Variable cost of thermal units [$/MWh]
B, Variable cost of hydro units [$/MWh]
Ciped Load shedding penalties [$/MWh]
Cout Shut-down cost [$]
Corare Start-up cost [$]
Corer Generation shedding penalties [$/MWh]
E,. Carbon emissions penalties [$/kgCO»]
E,, Carbon emissions rate [kgCO,/MWh]
Erstart Start-up carbon emissions rate [kgCO,]
Fy, Total downward frequency response [MW]
F, Total upward frequency response [MW]
G Total number of thermal units of type i
Gh Total number of hydro units of type i
H Hydro power plant head [m]
1 Hydro power plant inflow [m’/s]
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Variables
Ne

Na
Q

Ao Ap
C‘HE
CTE
Em

€minus
€plus

San 5 Jup
f;lnh y fl:wh
P

n,n,

P gride
P gridd

Reservoir water loss coefficient [%]
Number of thermo, hydro and EV types

Number of EVs arriving to the grid
Number of EVs connected to the grid
Number of EVs leaving the grid
Maximum and minimum EVs charge,
discharge [MW]

Generation limits of thermal PP [MW]
Generation limits of hydro PP [MW]
Turbine outflow limits [m?/s]

Total upward/downward reserve [MW]
Energy accumulated in one EV of type i after
trip [MWh]

Initial energy stored in EVs [MWh]

Max capacity of one EV of type I [MWh]
Minimum down/up time of thermal PP [h]
Water storage reservoir limit [m?]

Ramp down/up rate [MW/h]

EVs charging efficiency

EVs discharging efficiency

Wind curtailment [MW]

Pump-storage decision variable

Hydro power plant total cost [$]

Thermal power plant total cost [$]

Total carbon emissions [kgCO,]

Load shedding [MW]

Generation shedding [MW]

Frequency response of thermal PP [MW]
Frequency response of hydro PP [MW]
Thermal power plants generation [MW]
Number of thermal/hydro units currently
operating

EVs demand, charging power [MW]

EVs generation, discharging power [MW]
Hydro power plants generation [MW]
Pump-storage pumping [MW]

Energy stored in EVs arriving to the grid
[MWh]

Energy stored in EVs connected to the grid
[MWh]

Energy stored in EVs leaving the grid [MWh]



0 Turbine outflow of hydro power plants [m’/s]
0O, Pump flow of pump storage [m?/s]

Pan s Vup Reserve of thermal PP units [MW]
Phdn 5 Vhup Reserve of hydro PP units [MW]
S Water reservoir spillage [m’/s]
14 Volume of water reservoir [m’]
Von Number of start-up gen. units at time t
Voir Number of shut down gen. units at time t
w Wind power plants generation [MW]
X Binary variable, if 1 then EVs are charging

[. INTRODUCTION

Electric power systems are undergoing dramatic changes
and challenges. Renewable energy sources penetration is on the
increase and the integration of large shares of electric vehicles
(EVs) are one of the biggest challenges. Even though RESs and
EVs can help reduce CO, emissions and increase autonomy of
power systems they can also bring disadvantages due to their
intermittent characteristics. They can reduce the robustness of
the power system and can increase the need for the reserve
levels [1].

It is not uncommon to have a renewable energy surplus in
certain generation mixes and adaptation of specific
management strategies are required in order to avoid renewable
generation curtailment [2]. This trend will gain on significance
and different integration concepts in various generation mixes
will need to be considered [3]. Different systems have different
requirement for flexibility. And interdependence of reserve
requirement and wind power generation is very important [4].

The goal of a unit commitment problem is to determine the
outputs of all the generators with the aim to reduce the overall
operational cost. All the constraints and unit parameters must
be taken into account [5]. The inclusion of high wind
generation and EV shares changes the unit commitment
priorities of traditional power plants (hydro and thermal) [6].

The capability to control the charging of the EVs when they
are plugged will lower system costs and provide additional
support to power system and enable better integration of
renewable energy sources. [7] estimates the cost of plug-in
electric vehicle and benefits of their implementation in power
system. To the opposite, this paper focuses more on reducing
curtailed wind for different shares of EVs in total load and
investigates global impact of large EVs integration on flexible
and non-flexible generation mixes. EVs can be used to provide
temporal/energy arbitrage as a flexible load or as additional
load capable of reducing the overall system price instead of
increasing it. Strategies for coordinated control of all plugged
EVs are an important development direction [8], [9].

II. MODEL FORMULATION

Mixed-integer linear programming model was developed in
commercially available solver FICO Xpress [10]. The input
data is read from the external excel data sheets where the
results are stored and processed. The model is used to solve
unit commitment problem in different scenarios. The modelled
system consists of N; thermo and nuclear power plants, N,
hydro and pumped hydro and wind with addition of electric

vehicles. The total power of this global power system is 50
GW. The scenario analysis was conducted with various shares
of generation technologies to simulate different systems with
different inherent flexibility for the acceptance of large wind
production and EV fleets. The parameters of generation units
can be found in the appendix.

A. Objective function

Objective function (1) is the sum of fixed and variable costs
of hydro (HE) and thermal (TE) power plants. To ensure the
optimality of reached solutions two additional variables are
introduced: e, and e, representing the surplus or deficiency
of energy in the system. Cy,, represents VOLL (Value Of Lost
Load), the biggest price consumers are willing to pay to ensure
no outages at their side occur. Penalty for the injection of
energy that is not needed (surplus) is represented with C,,,,.

Nih

Ni
) Nt Crp(ti c i
fobjmm _ Z ;[ TE( l):|+ ;I: HE( l):|+ (1)

t=1
Fminus (®)- Cshed + €plus (1) Cover

TPP cost (Crg) consists of 3 parts, start-up costs (Cyd/ Copur)s
operational costs and emissions costs (Em,). Operational costs
are dependent on the fuel consumption curve and are
approximated by the linear -characteristic showing the
dependency of operational costs on output power. In equation
(2) fixed costs (4) are not dependent on output power of plant i
in time step ¢ (P(t,i)) whereas variable costs (B) are.

Cri (6,1) = Vo (£:1) - Cypare (1) + Vo (1,0) - Cpe (1) + A(i) - (2,0) + @

B(i)- P(t,i)+ Em(t,i)- Em_ (i), te[1,N,],ie[1,Ni]
Vector n shows how many TPPs are in operation at any given
moment while v,, and v,; show how many of them have been
turned on or off.

Von (t,i) > n(t,i)— n(t —l,i),t € [1,N,:|,i e[l,Ni]

3
Vol (t.i) 2 n(t=1i)=n(ti)t e [I,N,],i e[LNi] 3)

Emissions consist of start-up emissions (£m,,,,) and follow up
emission in operation (Em,).

Vou (£,1) - Emy gy (i) + P(2,0) - Em,. (i) 4)

HPP costs are also divided on fixed (4;) and variable cost
(By). They are being considered because in case of surplus of
renewable energy the water energy is shed. Vector n;, shows
how many HPPs are in operation at any given moment while
P, is HPPs output power and Pp is pumping output of pump
storage (PS).

Crp (6,0) = 4y (i) - n, (6,0) + By (i) - (B, (1,0) + P, (8,0),
te[L,N, ].ie[1,Nih]

Em(t,i)>

)

B. System constraints

The basic equilibrium between the generation and
production must be satisfied at all time steps. In equation (6)
contributors on the left side are: TPP generation, HPP
generation, wind generation, EVs charge and discharge, surplus



and deficiency of energy, and on the right total system demand
(D).

Zpu ZP,, (1,0) = P, (t,i)1+ w(t) -

v (6)
Z grtdc t l) + Zpgridd (t’i) + Cninus (t) - eplus (t) = D(t)
i=1

The power system must have certain amount of flexibility
to compensate unplanned changes in production or in
consumption, also distinction is made between slow and fast
changes. Therefore upward and downward reserves (secondary
f-P control) are introduced for slower and longer changes (e.g.
generator outages). It is assumed that reserve is modelled with
the synchronized generators. Sum of spinning reserve from
hydro (¥, 74x) and thermo generator units (7, 74,) must meet
the system requirements (R, R4,) at any given time step:

Nih

Ni
Z (”)+Zhup(”)>Rup ., te[LN,]

Nlh

Zrdn (1,i) + Zr,,d,,(t 02 Ry (1), te[LN,]

(7

The required reserve increases through time. It is the
smallest in the first hour of time horizon and increases towards
the end (24th hour). This is caused by the increase of standard
deviation of forecast error of output power of RES generation
and consumption in commonly used 24 hour planning horizon.

Primary f-P control is done by thermo (f,,, f,) and hydro
(fup» fran) turbine regulators that compensate fast and sudden
changes in frequency (F,, Fan):

Nih

qup (1) + thupa DZF,

Nih

Zfdn(r z>+thdn(t 02 Fy, (1), 1e[LV,]

). te[LN,]
3

Detailed model of spinning reserve and frequency response
characteristics of TPP can be found in literature [11].

C. Thermal and hydro power plants

In the following section characteristics of traditional power
plants are described. The thermal power plants are described in
short. Due to the limited space and a large number of modelled
constraints only the hydro power plants will be described while
the same methodology with certain modifications can be
applied on the pumped-hydro power plants.

The flexibility of different generator units depends on its
technical minimum (9), minimum up (7,,) and down (7y,)
times (10) and ramp characteristics V,, and V, (11):

n(t,0) Ppgy (1) 2 P(t.0) 2 n(t,i)- P,y (i) Q)

Zvon(r z) (t l) t<T,

-1
1

Z v, (r l) (t 1) t>Tup

r=t-T,,
t—1
G(i)—ZvOﬁ-(r,i)Zn(t,i), 1<Ty, (10)
=1
-1
G~ D vy (7) 2 n(t,d), (>Ty,
r=t-T,,

te[LN,-1],ie[1N;]
T,, and T,, are expressed in number of time intervals.
P(t,i)-P(t-1i)<n(t- l,i) Vup( 1) A+ vop (60) By ()
P(t,i) = P(t=1,0) < (P (i) n(t=1,i) = P(t=1,i))+ vy (17)- Brpin (1)

P(t 11) P(l‘ 1) n( ) Vdn() A+v0ff(t 1) Pmm(i)
te[l,Nt:I,ze[l,NiJ

(11)

HPP have the ability to store certain amounts of water, i.e.
they operate as energy storage units which increases total
system flexibility. Water equilibrium equation (12):

V(t,i)=V(t=1i)-kv(i)+I(t,i)-3600-A—Q(t,i)-3600-A—S(t,i)-3600- A
te[1,N, ],i €[1,Nih] (12)

V(ti) is the water reservoir volume, /(i) is the inflow,
QO(ti) is the turbine flow, S(%i) is the spillage while kv(i)
represent the water accumulation losses. HPP output is
dependent on turbine flow and due to linearization of the model
head H (i) and water density (p;) are constant:

P,(i)=n,(i)-H(i)-O(t.i)-g - pj. t €[ 1N, |,i €[ 1, Nih | (13)

Volume must at all times be smaller than the maximum
(14); spillage is limited with the maximum value to avoid too
fast accumulation drain (15); turbine flow have its maximum
and minimum values (16) and number of online units must be
less or equal then total number of units (17). More details about
HPP modelling is given in [12].

Vi (i)*Gp() 2V (1,i) 20 (14)

2%Gy (1) * Opax (1) 2 S(1,i) 20 (15)
Opax (1) * 1y (1,0) 2 O(2,0) 2 Qi (1) * 1 (2,0) (16)
m, (t.i)< G, (i), t e[ LN, |.i [ 1, Nih] 17)

D. Electric Vehicles

Electric vehicles represent additional demand for power
systems but with smart charging schemes the impact can not
only be compensated but EVs can provide additional
flexibility. The basic EV behaviour is modelled with equations

(18)-(21).



Energy stored in plugged EVs is represented with the
following equation where contributors are: total energy
accumulated in EVs plugged into the grid (S,,), total energy
accumulated in EVs plugged into the grid at past time step S,,
(t-1, 1), efficiency of charge/discharge (. i #a),
charge/discharge power (Pgige i Pgriqq), €nergy of arriving EVs
(Sa+) and leaving EVS (Sj.,). 4 is time step of 0.5 A.

Sev (£,1) = S (£ =1,0) + 17, (1) Prige (1:1) - A =114 * Poyiga (1,1)- A
et S (6,0) = Speay (7)1 €[ LN, | i €[ LN, |

The initial and final energy of EVs must match according to
following equation:

Sew(Nyi)2800(i); i€[LN,, |.i[LN,] (19)

(18)

Constraints regarding the energy of arriving (20) and
leaving (21):

Sarr (1:1) = Ny (£:1) - Scons (i) (20)
Sleav(t’i):n/eav(t’i)'smax(i) (21)

Every EV which arrives to the grid has lower energy
accumulated in its battery compared with the energy
accumulated when it left the grid, how low depending on EVs
characteristics and trip length. Vector n,, shows how many
EVs of type I are arriving to the grid at time t, and parameter
Secons presents energy accumulated in one EV of type i after his
trip. There are six types of EVs considered in this paper, they
are described later in paper. EVs leaving the grid (21) need to
be fully charged when leaving the grid, i.e. total energy
accumulated in EVs leaving the grid is equal to number EVs
leaving the grid (#;,,,) multiplied with their maximum capacity
(Sa)-

Additionally, the model is expended to investigate the
behaviour of EV fleets under different charging schemes (user
must choose charging scheme before simulation):

e Passive charging:

Passive charging assumes that every EV that arrives and
plugs into the grid will be charged at full power until charged
fully. Equation (22) ensures that the total demand of all EV is
higher or equal to the amount of arrived vehicles and ones that
were initially plugged in. This condition is valid until time step
N, when EV that were initially connected get fully charged.

Pgridc (l’i) 2 Ny (t5i) ) Pevmax (l) + Pgridc (t - l5i)

te[LLN.],ie[LN,,]

N¢ = (Sax

(22)

—Seons) !/ AP,

evmax

(23)

From time step N, to N, (total simulation time) equation
(24) ensures that the total demand of EVs is higher or equal to
the sum of arrived EV in certain time step and vehicles plugged
in from time step #- N, to .

t-1
Pgridc (t5i) 2 Ny (t’i) * Fevmar (1) + z Ry (T>i) * Fovman (l) (24)
r=t—Nc-1
te[N.,N,].ie[LN,]

Pyiqq4 (25) shows that in this charging mode EV are not able
to inject power into the grid.

Pyriaa (1,i)=0; t€[1,N, ],i€[1,N,, ] (25)
e Optimal active charging G2V (Grid-to-Vehicle):

G2V charging mode allows the optimal allocation of
charging resources. This means the vehicles do not need to be
charged at maximum power at minimum time period.

The following equations ensure that the EVs demand is
limited with its minimum and maximum values:

Pyriae (1:1) 2 ng (1,0)- Prypi (i); 1 €[ LN, Ji€[1N,, | (26)
Pyyige (6,0) S ng (1,0) Poppay (i); 1€ [LN,].ie[LN,,] 27)

G2V charging scheme does not support injection of energy
stored in EV back into the grid.

Pyriga (1) =0; t e[ LN, ],ie[1,N,, ] (28)

e Optimal active charging V2G (Vehicle-to-Grid) with
the possibility to inject power to the grid:

V2G mode of charge allows to optimization model to use
the full potential of EVs and to inject their power into the grid
if needed.

The following simple equations model the behaviour of
EVs in V2G mode. Binary variable x. is / if power is being
taken from the grid (EV charging) and 0 if the power is being
injected. Therefore, at the same time step EVs cannot
simultaneously be charged and discharged. Equations (29) and
(30) model the charging of EV in V2G mode:

Pyride (18) 2 ng (1,0) - Poypin (1) X (1.0); 1 €[ LN, i€ [1,N,, ] (29)
Pyrige (:3) S g (£:0) Py (1) - x.(1,0); €[ LN, ].i€[1N,, ] (30)
Discharge constraints are modelled with:
Pyriga (1:8) 2 g (4,0) - Prypi (i) - A= x. (0))i €[ LN,, | (31)
Pyrida (1:8) < g (£,) - Popae (1) - (1= x. (8:0)),i € [LN,,] (32)

EVs are classified in two groups of transportation patterns:
personal vehicles and public transportation. Personal vehicles
resemble typical diurnal driving behaviour patterns such as
leaving in morning (to go to work) and arriving home at
afternoon. This means that EVs are mostly available for
charging at night (approximation of 90%) or around noon
(approximation of 40%). Their behaviour changes at weekends
when they are used later in mornings and more uniformly
throughout day. They can cover the distance of around 60 km
with single charging. Second group is public transportation
which implies bigger batteries and longer trips (100 km). Their
driving pattern is uniformly distributed throughout day and
they are available for charging only at nights. Also, both
groups are divided into three trip lengths: short, medium, long
(completely depletion of battery). More detailed data about
EVs is given in table 1.



TABLE L. ELECTRIC VEHICLES PARAMETERS

Input parameter Pers?nal Public
vehicle transport
Poin [KW] 0,2 2
Prax [KW] 4 40
Smin [kWh] 3 24
Smax [KWh] 15 120
Consumption [kWh/km] 0,2 0,8
Smminc [KWh] 15 120
Ne 0,9 0,9
N4 0,9 0,9
short 20 km 60 km
Range [km] medium 40 km 80 km
long 60 km 100 km
Percent of EVs type short 15% 2,5%
and range in total medium 60% 2,5%
number of EVs long 15% 59

III. SCENARIOS SELECTION AND RESULTS

Scenarios representing different generation mixes were
selected. Table II. shows three cases, i.e. three different
generation mixes:

e Dominantly nuclear-coal thermo system (non-flexible
thermo - nonFTh);

e Dominantly coal-gas thermo system (flexible thermo -
FTh);

e Dominantly hydro-thermo system (decently flexible
system - HyTh).

TABLE II. SCENARIOS GENERATION MIXES

Gen. NPP  Coal Oil cer HpP

type * [%] [%] [%] Open  Comb Acc Run. Pump
[%] [%] [%] [%] [%]

nonFTh 45 40 5 10 0 0 0 0
FTh 15 20 10 40 15 0 0 0
HyTh 20 20 0 10 0 15 20 15

*percent of totally needed generation capacity to cover demand,
reserve and primary control requirements

For each scenario 4 cases were considered, one without EV,
and the other three with 20% EVs penetration for passive
charging, G2V and V2G charging modes. Theoretically
maximum EV demand is therefore 10 GW. Practically that
demand level of EV is never reached since all of the EVs are
not connected on the grid at the same time. The simulation is
run over a period of one week.

Only the case for non-flexible thermo system is described
since the similar process occurs in other two scenarios (flexible
thermo and hydro-thermo) regarding the differences between
the charging modes. Displayed graphs (Figure 1-3) point on
EVs impacts on generation scheduling. EVs in passive
charging mode evidently increase peak load (Figure 2)
compared to the base case without EVs (Figure 1). Increased
peak load results in less stable power system operation and
require additional generating units to be scheduled. Contrary to
passive changing mode G2V and V2G modes do not increase
peak load because EVs are optimally charged mostly at night
and therefore there is no need for new generation units start-

ups or scheduling of extra generation capacity. Additionally,
V2G mode slightly decreases required generation at peak
hours.
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Fig. 1. Non flexible thermo system base case without EVs
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Fig. 2. Non flexible thermo system passive charging
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Fig. 3. Non flexible thermo system V2G charging mode

Figure 4 depicts total system cost for different scenario and
charging modes. Evidently, EVs in passive charging mode
increase system cost (Figure 4) in addition to the increase of
peak load (Figure 1-2). When observing displayed cases,
biggest increase in system costs (in percent) has hydro-thermo
scenario because additional expensive thermo units needs to
be started up in order to cover the newly connected load of
EVs. But when comparing passive charging and G2V or V2G



charging modes hydro-thermo case has the lowest cost
decrease because of its high flexibility.
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Fig. 4. Total system costs for chosen scenarios depending on charging mode

Second series of results again refer to non-flexible thermo
case with different shares of wind penetration and EVs. Here
are displayed 3D graphs presenting total system costs (Figure
4), total CO2 emissions (Figure 6) and curtailed wind (Figure
7) for wind and EVs penetration in range from 0% to 60 % of
maximum consumption. The percentages are vast for the
present state but in a longer planning horizon are not
unexpected and it is worthy to study these trends.
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Fig. 5. Total system costs interdependance on wind and EV penetration in
non flexible thermal scenario and G2V charging mode
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Fig. 6. Total CO, emission interdependance on wind and EV penetration EV
penetration in non flexible thermal scenario and G2V charging mode
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Fig. 7. Wind curtailment interdependance on wind and EV penetration EV
penetration in non flexible thermal scenario and G2V charging mode

Interesting to note is result for 0% EVs penetration on all
three graphs. Total system cost decrease until wind penetration
reaches 30% and then it starts to increase. Reason for this lies
in fact that up to 30% of wind penetration, system operator was
shutting down expensive coal fired plants, and nuclear power
plants were scheduled rather constantly. When wind
penetration reached 30%, system operator was not able to shut
down the same amount of coal fired plants because they are
needed for to ensure sufficient reserve. Therefore nuclear
power generation was decreased. With further increase of wind
penetration reserve requirements also increase which means
that total coal generation was increased and total nuclear power
generation was decreased even further. This leads to increase
of total system cost. When EVs penetration is increased for no
wind generation case (0% wind penetration) total system costs
and emissions increase as well. This happens because, from
systems point of view, EVs represent new load connected to
system. That increase in costs is significantly lower when there
is a large share of wind generation connected to the system.
This means that EVs have positive impact on power systems
with large shares of wind generation. Same applies vice versa
for systems with large EV shares and addition of wind
generation. The similar trend applies to total CO2 emissions.

Curtailed wind generation does not have such turnover at
30% of wind penetration, but rather a linear increase in
curtailed wind in the range of 0% to 60% of wind penetration.



Curtailed wind generation is significantly decreased up to 30%
EVs, further increase in EVs have negligible impact on
curtailed wind generation.

IV. CONCLUSION AND FUTURE WORK

The presented work provides a detailed mathematical
formulation of Unit Commitment model based on MILP and
presents several interesting results over a set of scenarios
varying energy mix, EVs and RESs penetration level as well as
charging concept of EV.

For a Non-flexible systems total cost is increased by 7%
when 10 GW EV passive load is introduced without the
possibility to optimally charge it. On the other hand in highly
flexible system total cost is increased 19.29% which is almost
three times more than in non-flexible thermal system. On the
other hand, in scenarios where coordinated charging is
introduced, in V2G concept, decrease in total system cost for
non-flexible thermal system is 1.3%. For the same event hydro-
thermo (Hy-Th) case sees a decrease that is much smaller, only
0.55%. It should be noted that the difference are a bit more
substantial if comparing coordinated and non-coordinated
charging where both systems gain significant benefits from
intelligent EVs charging. With the integration of EVs the wind
curtailment in case of 30% wind penetration is reduced
drastically. In case of 0% of EVs wind curtailment is 203.6
GWh. With the introduction of 10% EVs in G2V mode the
wind curtailment drops 64% to the amount of 73.15 GWh. The
additional increase in EV share (to total of 20%) reduces the
curtailed energy to only 19 GWh (that is 10.2% of initial
value).

Future research will be focused on changes in reserve
requirements due to integration of EVs and their capability to
participate in mitigating reserve requirements from classical
fossil based power plants. The more thorough emissions and
environmental analysis will be made.
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APPENDIX

TABLE IIL THERMO POWER PLANTS PARAMETERS
Input parameter Nuclear Coal CCGT oCGT OIL
Poin [MW] 380 300 26 8 100
P [MW] 400 350 50 20 200
A[$] 190 250 626 450 500
B [$/MWh] 7,2 24 29 30 26
Cytart [$] 35000 20000 60 46 5000
Cote [$] 3500 2000 23 10 500
Ty, [h] 36 20 6 4 10
Taa [h] 24 14 4 2 8
Vi [MW/h] 40 60 120 90 100
Vo [MW/h] 40 60 120 100 100
Fiup [MW] 52 42 6 2 20
p 0,6 0,6 0,7 0,8 0,6
Em, [kgCO,/MWh] 0 800 393 600 700
Emy [kgCO,] 0 30000 8000 3000 2000
TABLE IV. HYDRO POWER PLANTS PARAMETERS
Input parameter Run-of-river HPP Conventional HPP Pumped storage
Phmin [MW] 10 100 65
Phmax [MW] 50 250 275
Ay [$] 20 200 300
B, [$/MWHh] 1 1,5 2
H [m] 100 238 519
Quin [M°/5] 15 50 15
Qunax [M/5] 60 120 60
Vi [m?] 0 2,60-107 1,27-107
M 0,9 0,9 0,9
Pomin[MW] 0 0 35
Pomax [ MW] 0 0 140
Qpmin [m*/s] 0 0 10
Qpmax [m*/s] 0 0 40
Vi [m*] 0 0 1,68-10°
Nhp 0 0 0,8
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ABSTRACT

The paper presents a unit commitment model, based on mixed integer linear programming,
capable of assessing the impact of electric vehicles (EV) on provision of ancillary services in
power systems with high share of renewable energy sources (RES). The analyses show how
role of different conventional units changes with integration of variable and uncertain RES
and how introducing a flexible sources on the demand side, in case EV, impact the traditional
provision of spinning/contingency reserve services. In addition, technical constraints of
conventional units, such as nuclear, gas or coal, limit the inherit flexibility of the system
which results in curtailing clean renewable sources and inefficient operation. Following on
that, sensitivity analyses of operational cost and wind curtailment show which techno-
economic constraints impact the flexibility of the high RES systems the most and how would
integration of more flexible units or decommission of conventional nuclear, coal and gas
driven power plants impact the system’s operation.

KEYWORDS

Ancillary services, electric vehicles, flexibility, power plant decommissioning, power system
operation, reserve services

INTRODUCTION

Emerging integration of so called low carbon technologies (LCT), which are considered to be
the essential link in creation of sustainable energy future, redefines operation and planning
concepts of traditional energy systems. As the environmental goals of reducing CO:
emissions drive the energy regulatory frameworks towards “all electric” system by
stimulating electrification of heat and transport as the most significant greenhouse gas
emission sectors, the power system operators and regulators face a challenge of planning and
operating such systems [1]. While electric vehicles (EV) and, potentially, electrified heating
(EH) act as sources of the variability and uncertainty from the demand side [2] integration of
renewable energy sources additionally contributes to this from the supply side [3]. To
alleviate the uncertain and variable nature of renewable energy sources (RES) new sources of
flexibility become of critical value. While a number of studies address the integration of
electric vehicles (EV) [4], different energy storage technologies (ES) [5], [6], [7] and demand
response programs (DR) [8], [9], rarely they address the impact on power system operation
planning and scheduling and how their integration impacts the existing generation units role
in the system.

A number of models have been proposed for simulation of power system operation, in order
to assess the power system operational flexibility. These mathematical models, so called unit

1



commitment schedules (UC), are most commonly based on Lagrangian relaxation [10] or
more currently on mixed integer linear programing (MILP) [11], also modelling variability
and uncertainty of both demand and supply by including stochasticity of wind, demand and
market prices [12], [13], [14]. The model presented in this paper is based on a technique of
clustering similar units, for example gas, coal and nuclear; this approach has been shown to
significantly increase the computational speed of simulations [15], [16], without losing on the
accuracy of the results. Similar approach, simulating impact of EV integration on multiple
interconnected systems can be found in [17], [18]. The presented model is a continuation of
work presented in [19] where the authors focus on how integration of controllable electric
vehicle charging impacts the provision of secondary reserve services for various power
systems with regards to the energy mix. In this paper, however, the focus is on answering
several other questions, as follows:

e LCT technologies (EV, ES and DR) contribute to flexibility of future power systems
characterized by high share of renewable sources. The results of the model clearly show
how roles of traditional generation units in providing multiple services (energy and
multiple reserve services) change with the integration of these technologies, specifically
focusing on the role of EV.

e [t addresses the issues of how traditional scheduling principles can limit the flexibility of
these systems. The methodology for dispatching the traditional thermal power plants, both
fossil fuel based and nuclear, can have a reverse impact of the desired, not using the
inherit flexibility of the system and curtailing clean renewable sources.

e With respect to the above, the model demonstrates how decommission of traditional units
impacts the flexibility of the system and, in particular, focuses on redistribution between
sources for provision of energy and reserve services.

The above issues are, up to a certain point, a research topic in a number of papers, see for
example [20], however with several very important differences. In [21] and [22] the authors
define the flexibility through minimum stable generation (MSG) of the power system as
metric critical for integration of large scale wind. In [21] a metric is proposed for defining the
amount of wind that can integrated without curtailment, however it focuses only on the value
of MSG, neglecting the ramping and other relevant technical constraints such as minimum up
and down times of units being scheduled. In addition, neither of the papers elaborates on the
mathematical models used to study the flexibility or elaborates on multiple services
assigned/scheduled to particular units. A number of papers [23], [24], [25] propose pathways
for achieving high RES integration, however they are not based on mathematical modelling
nor do they focus on provision of flexibility services from specific technologies. On the other
hand, [26] and [27] model provision of multiple services but do not focus on flexibility and
integration of RES rather on reliability aspects of power system operation and reduction of
CO; emissions. In [28], [29] the authors propose a rolling UC for planning of future power
systems. The focus of the work is on technical and economic constraints of the system for
future wind scenarios. With respect to that they propose a flexibility metric for planning high
RES system energy mix, taking into account MSG and ramping constraints of existing and
new units. Similar idea can be found in [30] where the author analyses impact of relaxing UC
constraints on the accuracy of the results in UC scheduling. Neither of these two papers
considers EV nor their contribution to the flexibility services in integration of RES. Finally, in
[31] the authors evaluate impact of electric vehicles on future energy portfolio. The impact of
coordinated charging of electric vehicles is assessed for multiple countries where EV are
controlled in order to increase the flexibility by providing energy arbitrage. None of the
multiple reserve services are specifically considered.



The MILP model of UC presented in this paper is unified in terms that it allows the above
mentioned analyses for different energy mix power systems, ranging from low flexible
nuclear dominated power system, such as the one in UK, to highly flexible hydro dominated
power system, similar to the one in Croatia. It models multiple reserve services, primary,
secondary and tertiary, as in [32] and [33], and focuses on the impact integration of EV will
have on the role of existing units in future high RES scenarios.

The paper is organized as follows: In Section II detailed explanation of the MILP model of
multiple service UC is given. Modelling of EV is based on mobility patterns and considers
different vehicles sizes and batteries on board of the vehicles. Although EV can be scheduled
for provision of multiple services, in Section III an analysis of spinning reserve is given
through different scenarios of wind and EV penetration. Section IV further analyses the
flexibility of the system in the presence of EV and wind, analysing how different constraints
of scheduled units impact the provision of flexibility. Finally, Section V provides conclusions
and guidelines for future work.

Multiple service unit commitment (MSUC) modelling

The presented model is similar to the one presented by the authors in [19], however for easier
understanding it will be again elaborated in the following Section.

The objective function driving the power system operation is minimization of the operational
costs from all units providing energy and reserve services to the system, as shown in (1). The
objective function models all operational costs of thermal (start-up, shut-down, fuel, O&M,
greenhouse gas emissions) and hydro (O&M) units, linearizing fuel consumption curve of
thermal power plants as in [34], [35].

Nt | Ni_TP Ni_HP
minimizeCOST = Z{ >, (c,jl.TP)Jr >, (c;l.HP )} (1)

t=1 i=1 i=l1

Electricity equilibrium has to be maintained in all simulation periods, meaning that the total
generation from all units in the system has to be equal to the total demand as shown in
equation (2). Left side of the equations summarized the production of all generation units
considered; conventional units (since the model is unified these can be thermal — p%-*, hydro
— p%-HP  generation from hydro pump storage unit — p¢-"*), RESs (wind — p%-"?), storage (in
this paper pump storage pumping - p*-5; is considered as storage technology) with added EV's
discharging (p™~"), charging (p°-£") and fast charging (p~£7). The right side of the equations
models electric demand (P?). For the case of UK power system, taken as an example of low
flexible power system driven by thermal power plants, demand and wind profiles are shown
in Figure 1 [36]. Additional data about UK power system used can be found in [37].

Ni_TP Ni_HP i_PS Ni_EV
i=1

> ()Y () Z(pips P Y- Y (P - o - pY )R )

i=1 i=1 i=1

The reserve requirements of the system are modelled by (3) — (7). Multiple reserve services are
modelled; primary up reserve (fi), primary down reserve (fu.), secondary up reserve (7up),
secondary reserve down (7a), tertiary up reserve (q.p). The primary reserve can be provided by
all units, as shown in (3) and (4), however technical limitations of the power plants usually mean
that power plants usually participate with about 10% in the primary frequency provision.
Modelling primary frequency response is based on the model in [38]. Primary reserve value that



needs to be reserved for the simulated system, both up and down, is set to 1.9 GW as in [36] and
[38].
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Figure 1 Demand and wind profiles for a period of one week

Secondary reserve can again be provided by all units in the system, conventional and EV.
Although EV could also participate in tertiary reserve, due to their capability of reacting to fast
system changes, they are considered only for spinning reserve service provision (primary and
secondary reserve).

Ni Ni Ni Ni
Z ftL;p_TP + Z ﬂup_HP + Z f[vlip_PS + Z f;p_EV > Eup (3)
" dn_TP M dn_HP " dn_PS M dn EV dn (4)
Z S+ Z A Z S+ Z >F
Ni Ni_HP Ni_PS Ni_EV (5)
Z up_ TP + Z ’/;\,JiprP + Z r;l:;prS + Z ’/;\’JiprV > R;Jp
i=1 i=1 i=1
& TP N dn_HP P dn_PS " dn BV dn (6)
T Z + A Z >R;
i=1 i=1 i=1 i=1
(7)

Ni
Z qtup TP > Qup

Secondary and tertiary reserve values are defined as time vectors that depend on the electrical
demand (taking into account variability of demand through standard deviations of load forecast
o), wind power production (taking into account uncertainty and variability of wind generation
modelled as standard deviation of wind forecast ¢>"-"P and ¢“"-WP) and EV’s charging mode
(taking into account a fixed value describing uncertain nature of EV arrival and battery SOC
through variables REV-"°" and REY-*"), as well as the outage of the largest generating unit P&,
Modelling of secondary and tertiary reserve is taken from [39] and described by (8) — (12):



Ni_EV (t-CPMV 1)
R:svfo,sh _ Z 3,5% O_fsl(O,Sh)fEV % PimaxfEV % Z NT;EV] (8)
i=1 7=t
Ni_EV , (tCPY 1)
R[EVAh _ Z 3,5% O_;1(4h)7EV % Rmaxjv* Z Ne:;jv (9)
i=l =t
R = \/(3 % o4 Rd )2 " (3, 5% Gt(o,sm,wp " P;WP )2 " (Rfv,o,sh )2 4 pemar (10)
R;in — \/(3 * O_d * Pzd )2 + (3’ 5% GI(O,Sh),WP * PZ,WP )2 + (REV’O’Sh )2 (1 1)
2
= \/(3 # g PIY 4 (3,55 MW P ITY g (REVA) 4 pem (12)

Modelling technical limitation of fossil fuel based power plants is taken from recent
publications [40], [41] and [42] where thermal units are subjected to the following constraints:
power generation constraints (piece-wise linear cost curve), minimum up and down times,
ramping constraints, reserve provision constraints (primary, secondary and tertiary), greenhouse
gas emissions (included as additional cost in objective function). In addition, hydro power plants
are modelled similar to the models in [43] and [44]. Details on input parameters of power plants
is given in Table 1.

Table 1 Input values and constraints of fossil fuel driven generation units

TeChHOIOg l)min Ell E]Z Pmax Cn] Cinl Cin2 Cin3 Cst Csh Tup
y [MW]  [MW]  [MW] [MW]  [$/h]  [$/MWh] [$/MWh] [$/MWh] [$ 9] [h]
Nuclear 400 400 400 400 260,36 12,093 12,663 13,233 750 75 16
Coal 140 210 280 350 199,43 17,0805 17,3955 17,7105 450 45 8
CCGT 68,9 111,6 154,3 197 359,48 35,3535 35,6865 36,0195 300 30 5
OCGT 4 9,3 14,7 20 176,92 56,937 57,1545 57,3735 46 4,6 0,5
Emiss Start
T Vup Van P F. Fian (k C. Emiss.
dn [MW/h | [MW/h 0 No RHO,, RHOq, ivp M 8 rate
[h] [MW] [MW] 0,/M
1 1 W] (kgCO;
Wh) )
Nuclear 10 50,5 100 12000 30 0,5 0,5 40 40 0 0
Coal 5 70 120 10500 30 0,4 0,4 35 35 925 25000
CCGT 4 55 99 0 0 0,6 0,6 19,7 19,7 394 8000
OCGT 0,5 30,5 70 0 0 0,7 0,7 2 2 600 3000

Mathematical models of all EV operational regimes are shown in [19] where 6 different concepts
are presented, depending on controllability of EV and number of services these units provide. In
this paper only a description of selected operating regimes used in the simulations is provided for
understanding specific charging/discharging concept. While in [19] detailed analysis of
uncontrollable and controllable charging is given, in this paper only controllable charging is
considered where EV provide multiple services (energy and reserve). However, a distinction
between G2V (vehicle are “only” controllably charged) and V2G (vehicles can be controllably
discharged, injecting electricity back to the system and providing additional value) is made. Only
2 out of 6 EV regimes are selected for the purpose of simulations in the following Sections:

e Controlled Grid-to-Vehicle charging with possibility to provide Reserve (G2V);

e Controlled Vehicle-to-Grid charging with possibility to provide Reserve (V2G).
Input values and constraints for EV modelling are given in Table 2.
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Table 2 Input values and constraints of EV

Input parameter Personal vehicle

Pmin [kW] 0,2
Pmax [kKW] 2
Smin [KWh] 4
Smax [kWh] 20
Sminec [KWh] 20
Ne, Na 0,95
Ptmax [KW] 50

short 20
Range [km] medium 40

long 80

short 4
Consumed energy per trip [kWh] medium 8

long 16

. short 82%

Percentage of EVs type and range in total number medium 10%
of EVs

long 8%

WEEKLY OPERATIONAL ANALYSES

To define how the role of specific unit changes in systems with high wind penetration, weekly
analyses of the system operation are run for several relevant scenarios. The focus is put on
provision of energy as well as primary and secondary reserve, including participation of EVs
in all these services. Two scenarios, one with no wind integrated in the system and the one
where wind contributes to 20% of total energy produced, are further analysed for 3 different
EV cases:

- No electric vehicles integrated;

- G2V scenario: Electric vehicles can only be charges, meaning they act as controllable
loads. Following conclusions from [19] EV can provide both energy and reserve
services;

- V2G scenario: Electric vehicles can be both controllably charged and discharged
providing energy and reserve services and adding to the system flexibility.
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Figure 2 Energy service scheduling in different wind and EV scenarios

Figure 2 shows the results of power system dispatch for a period of one week, in particular
which units provide energy service in each of the 6 analysed cases. The layout of the figure
enables comparing both the impact of wind integration and the impact of EV flexibility on
provision of multiple services. Looking at the first two scenarios, where EVs are not included
in provision of flexibility services (first “row” of Figure 2), it can be seen that the current
system is not flexible enough and, to maintain the security of supply, wind is curtailed.
Already in G2V case the curtailment is eliminated (second row of Figure 2) in both cases. In
case where there is no wind, EV takes on the role of fast responding units such as CCGT
covering daily peak demand.

Figure 3 shows the provision of primary frequency response (PFR) for all scenarios. It should
be noted that integration of wind does not directly affect the amount of primary reserve
required, however due to different dispatching of units which provide secondary and tertiary
reserve service, provision of PFR is assigned to the different units. Since EV have, due to
their technical characteristics, the capability to respond to fast changes, the role of providing
PFR switches from classical thermal units (coal and CCGT) to electric vehicles with the
integration of EV and wind, in particular in cases where they can be controllably charged and
discharged (V2G case). This mitigation of PFR service means thermal units operate more
efficiently also reducing expensive units’ start-ups (e.g. CCGT, see Table 2), resulting in
lower system operational cost.
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Figure 3 Results of scheduling primary frequency reserve service in different wind and EV

scenarios

Provision of secondary reserve service (SFR) from specific units, is shown in Figure 4, for the
above described scenarios of wind and flexible EV integration. Similar to PFR, EV take over
the role in providing SFR from expensive CCGT units and, in case where they can provide
additional flexibility by discharging, coal units.
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Figure 4 Results of scheduling secondary frequency reserve service in different wind and EV
scenarios

To summarize; by integrating wind, the role of gas driven units is initially substituted by that
of coal. Gas units are taking the role of standing reserve, since they are the most expensive
ones and, since primary and secondary reserve needs to be provided by spinning units, coal
units take the role of providing PFR and SFR. Furthermore in case when EVs have the
capability to both charge and discharge they cover over 95% of PFR and SFR needs in the
system while conventional units take over the role of solely providing energy and tertiary
reserve service.

Integration of renewable energy sources and flexible technologies, especially on the
distribution side, are often put in the context with replacement of conventional units such as
high carbon intensity coal and low flexible nuclear power plants. Several strategies even
suggest these units should be decommission with the interpretation that RES and LCT take
over their role in the power system services. However, very little research has been done on
how such actions reflect on total system operational cost and system’s flexibility. In this paper
insufficient flexibility is expressed as the curtailed wind energy. In the following Section a
detailed analysis is provided answering these questions.



IMPACT OF DIFFERENT UNITS IN FUTURE FLEXIBILE POWER SYSTEMS

The main idea of this Section is to analyse how decommissioning of conventional low flexible
power plants, in case coal and nuclear, reflects on system operational cost and wind curtailment.
It has been shown in Figure 2 that nuclear power plants serve as base load units and they are not
scheduled for provision of reserve services nor for load following. Although NPP have the
flexibility to ramp and respond to variability of the system, commonly they are, for security
reasons, operated either on maximum power, at minimum stable generation point (MSG) or are
offline. It should be noted that once NPP is shut down it takes between 24 and 48 hours to start it
back again; each starting of NPP is expensive and these actions are thus avoided if possible.
Although a bit more flexible, coal power plants, once shut down, cannot be put online for the
next 4 to 6 hours (depending on the level of shut down; hot, warm or cold).
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Figure 5 Power plant decommission analysis in power system with 20% wind energy

Figure 5 shows the effect of decommissioning coal and NPP for the same scenarios as in the
previous Section. Universally the conclusion can be made that, by decommissioning either coal
or NPP, curtailment of wind is reduced. It should be also noticed that, in scenarios with wind and
EV integrated, curtailment of wind energy is already 300 times lower than without EV. On the
other hand, decommissioning of NPP and coal significantly increases systems operational cost,
while integration of controllable EV reduces system cost.

The same analysis is conducted for an even larger penetration of wind, doubling the share of
wind energy to 40%. It is interesting to notice that with no EV in the system and with the 40% of
wind, decommissioning of NPP and coal has a positive effect on both operational cost and wind
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energy curtailed. On the other hand, integration of EV has a larger impact on wind curtailment
reducing it almost 1000 times even without decommissioning NPP and coal power plants. The
effect of operational cost increase can again be noticed when non flexible units are
decommissioned, similar to the case with 20% of wind.
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Figure 6 Power plant decommission analysis in power system with 40% wind energy

A general conclusion can be made that by decommissioning NPP and coal units the system
flexibility increases, completely eliminating wind curtailment. However, and this in particular is
valid for NPP, decommissioning the low coast base load units means that more expensive gas
driven units take on the role of providing both energy and reserve services, cycling and
increasing the number of their start-ups. This in turn results in total operational cost increase.

CONCLUSION

The paper presents a mathematical model of power system operation capable of analysing
systems flexibility and the impact of integrating renewable energy and flexible low carbon
technologies, in this case EV. The model captures all technical characteristics and constraints of
power system components, modelling different types of EV and different aspects of controllable
charging/discharging where EV can provide multiple system services. In low flexible power
systems, and usually highly carbon intensive, integration of controllable EVs has a positive effect
on all aspects of power system operation, ranging from reduced operational cost, lower curtailed
wind energy to lower carbon emissions due to more efficient operation of conventional units.
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Their capability to respond to fast changes following systems variability and uncertainty means
they take over the role that is traditionally assigned to coal and gas power plants in providing of
PFR and SFR, resulting in lower operational cost and CO; emissions. Another aspect, reflecting
more planning than operation aspect of future low carbon systems, is addressed by showing the
effect of decommissioning coal and nuclear power plants in systems with high share of wind
power plants and flexible EV. The results clearly show that, although the system in general
becomes more flexible by lowering systems MSG and increasing its ramping capability, the
positive effects of reduced wind curtailment is followed by increase in systems operational cost.
This occurs due to increased utilization of gas units, their cycling behaviour and high start-up
costs.
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NOMENCLATURE

Decision variables

pf;TP Thermal units generation

pet Hydro units generation

pE Pump storage generation/pumping

_PS .

)2 Pump storage pumping

=" Wind power generation

Py FA pi BV Electric vehicles slow charging/discharging

pf;EV Electric vehicles fast charging

TP TP TP d TP Thermal units primary(f)/secondary(r) up/down reserve
LRl et provision

fupHP | pdHP LupHP . HP Hydro wunits primary(f)/secondary(r) up/down reserve
pho e e 2 provision

fuPS @ PS PSS Pump storage primary(f)/secondary(r) up/down reserve
LRl et provision

fwEV  p0EV LRV BV Electric vehicles primary(f)/secondary(r) up/down reserve
e provision

q,; -1 Thermal units tertiary up reserve provision

ctjl.TP Total thermal power plant cost

et Total hydro power plant cost

Input parameters

P! Power demand

E® Primary up reserve requirements

E" Primary down reserve requirements

R}? Secondary up reserve requirements

R®" Secondary down reserve requirements
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Abstract—High penetration of variable renewable sources act as a
heavy burden on conventional power system management and
operation. Uncertainty in power systems expanded from demand
side to generation side as well. Since new sources of imbalances
have entered power system, it should be reorganized, automated
and modernized. New providers of flexibility should be recognized
and used in future power system planning and design. One of the
possible technologies that can be used for flexibility provision are
electric vehicles. Numerous fast charging stations are installed all
over the world and such trend will continue in future. Depending
on their operation, charging stations can act as flexibility
providers but they can also further degrade system’s flexibility if
installed without any kind of energy buffer. This paper will present
mixed integer linear model for flexibility studies of modern power
systems with high penetration of variable renewable sources and
electric vehicles. Results clearly show that smart planning of fast
charging infrastructure can bring huge benefits to power system
concerning costs, emissions, and variable renewable power
curtailment.

Keywords-renewable energy sources; electric vehicles; fast
charging stations; flexibility; ancillary services

L. INTRODUCTION

New technologies integrated in power system introduced
new problems to conventional power system operation. Due to
their variability and unpredictability renewable energy sources
brought new stochastic variables on generation side [1], [2].
New electricity loads such as electric vehicles or heat pumps [3],
when uncontrolled, can also intensify uncertainty of power
demand and cause increase in peak demand. In order to balance
mentioned new power system state with huge number of
stochastic variables, new fast responding generating units should
be installed. Installment of such units, usually expensive gas
turbines, is contrary to the initial plan where renewable
generation should replace fossil fueled units. Advanced methods
for system flexibility increase can be recognized in energy
storage installment [4] or in usage of demand response programs
[5]. Interesting way to decrease stochastic impact of variable
renewable sources (VRE) on power system is to balance their
generation locally and to use rest of the grid just when local
generation is insufficient — microgrids [6].

This paper aims to present mixed integer linear programming
(MILP) model with VRE, conventional power plants and
incorporated fast charging stations. Also, goal is to examine
impacts of fast charging stations (FCS) on power systems
operation and flexibility. Different operating regimes provide
insight in wide range of impacts on power system.

Flexibility of the power system can be defined as a
competence of system to adequately balance power supply and
power demand. Ancillary services are supporting services
required by power system to enable continuous and stable flow
of electricity from producer to consumer. Even though the term
is used to refer to variety of operations, in this paper it is referring
to reserve provision only.

A lot of recent literature have been published with the topic
of FCS impact on power system, short overview is presented in
the following. A revenue model of FCS has been developed in
[7]. Authors propose that FCS sets the limit on EV required
state-of-charge (SOC) in order to boost its revenue. Control of
FCS with bidirectional power capabilities is proposed in [8]. A
multi-objective planning strategy for FCS is developed in [9]
where the overall annual cost of investment and energy losses
are minimized simultaneously with the maximization of the
annual traffic flow captured by FCS. Research paper [10]
presents FCS load behavior model and uses it to asses impacts
of FCS on distribution system where high accuracy of model has
been proven. Authors in [11] propose a multi-objective FCS
planning method which can ensure charging service while
reducing power losses and voltage deviations of distribution
system. FCS placement problem was solved in [12], while [13]
tackles with simultaneous planning and sizing both DG and FCS
as complementary technologies. Numerous papers such as [14],
[15] study FCS placement in regards to driving behavior and
other aspects (transmission grid, transportation grid, other social
aspects etc.). Interesting economic aspect on competition of
different FCS in modern EPS has been published in [16], while
[17] deals with a business and operating model of EV battery
swapping stations (BSS). As seen through this paragraph a great
deal of recent publications provides research about FCS from
planning, siting, sizing through FCS load behavior and
distribution system impact assessments to economic aspects
such as maximization of FCS revenues and business models.
None of them deals with the impacts of FCS on the unit
commitment of conventional generators, ancillary services nor
with on the combined impacts of Slow charging EV (SEV) and
FCS.

Rest of the paper is structured as following. Section II
explains proposed model, Section III discusses gained results
and last Section concludes with most important findings.

II. MODEL

Proposed model used for EV flexibility in this paper has been
divided between power generation and demand. Generation is
composed of conventional fossil fueled (Nuclear, Coal,



Combined and Opened Cycle Gas Turbines) and hydro power
plants (Run of River, Accumulation Hydro, Pump Storage) and
Variable Renewable Energy Sources. Demand is composed of
Electric Vehicles (EV) and Conventional Power Demand
(CPD). The main balancing equation is generation-demand
equation, i.e. generation and demand should be balanced at
every time step as it is formulated in (1). Each of the variables
contains superscript which specifies related technology
(example, TP means Thermal Power).

Ni_TP Ni_H Ni_P:
Z(piﬂ’) Z(ngm) Z(ngxps pzps)+pgwp
i=1 i=1 i=1 (1)

Ni_EV Ni_FCS

d + Z (p[cIEV ptdlEV) Z (p[chcs P,leCS)
i=1

i=1

Other type of balancing equations are reserve provision-
requirements for primary, secondary, and tertiary reserve.
Equations (2) - (3) correspond to primary reserve up and down,
equations (4) - (5) to secondary reserve up and down and (6) to
tertiary up reserve.
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NiLTP .dn TP NiHP .qq pp NiLEV .o EV Ni_FCS dn FCS dn
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NiTP
i p TP up
PINEE RIS (6)

Reserve requirements (right side of the equations (4) - (6))
are calculated through equations (7) - (11). These equations are
not part of optimization algorithm, they are calculated a priori
based on historical data.
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More details about reserve modeling can be found in [18],
[19] and [20].

Objective function is minimization of thermal and hydro
operation and management costs (12).

! Equations (7) and (8) apply for Rt and Rt*"-FS in (11) ,
difference is substitution of ¢*"FV and o*"FS with o*EV and o
respectively.

the only

4h_EV
5
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A. Power System Model

Conventional units are constrained with technical
restrictions. Both thermal (TPP) and hydro power plants (HPP)
models for multi service unit commitment (MSUC)
optimization are usually developed as binary problems. Details
about binary TPP model, and objective function as well, can be
found in [21], and about HPP UC model in [22]. In order to
improve computational efficiency of the MSUC model TPP and
HPP in this paper they are clustered by technology type as in
[23] or [24]. Even faster MSUC be modeled using relaxed linear
programming UC as in [25]. Due to succinctness of the paper,
TPP, HPP and WPP mathematical representation of the
constraints is omitted but briefly mentioned in the text bellow.

TPP generation is constrained with following: power
generation constraints (piece-wise linear cost curve), minimum up
and down times, ramping constraints, reserve provision
constraints and greenhouse gas emission cost function.

HPP generation is subjected by the following: water balance
equation, generation power constraints, reservoir constraints,
hydro turbine constraints, spillage constraint and reserve
provision constraints.

WPP generation is constrained with real historical wind
generation (it can be seen as max wind generation). Curtailment
of WPP production is allowed when it benefits the EPS, so their
actual production can be lower than historical data. Conventional
power demand (CPD) is modeled as historical data (as a
parameter, not as a variable).

B. EV Model

EVs mathematical representation is one of the contributions of
the paper, therefore it is discussed in this subsection in detail. EVs
are modeled as variable capacity storage of aggregated electric
vehicles by type (13). Energy stored in group of EV of particular
type depends on energy stored in EV arriving to the electrical grid
after driving (S“"), energy stored in EV leaving the grid (5¢®),
power used for EV charging (P°) and discharging (P?) and energy
consumed by fast charging EV on fast charging stations (57%).

SI, =, ‘y ]:l\‘/ +Xd" EV Alcg\\ EV +pc EV ncfEV *At_pl(l:]:\/ /U,d’EV ) At‘*’Si‘:d’ch (13)
p,f(E\ > Pp erf EV anx EV | (GTEV _ng;Ev ) (14)
add FCS fEV f EV 15)
LFCS ¢ EEV L] . (
i L’ p( N4, At
add_FCS fEV _fEV 16
S < n; : p([;l—durj\" )J. - At ( )

Main input parameter for number of arriving and leaving vehicles
as well as for the number of vehicles fast charging is electric
vehicles weekly behavior derived from driving behavior of
conventional vehicles in the US [26]. Used EV driving behavior,
historical wind power production and conventional power



demand are displayed on Figure 1. Power for fast charging
depends on number of on-road EV (14). Equations (15) and (16)
are constraints for fast charging.
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Figure 1 Input data: max wind power production, power
demand and EV driving behavior

EV charging is divided as slow charging of EV (SEV; home or
work charging) and fast charging at fast charging stations (FCS).
Both ways of charging includes 6 modes of operation explained
in Table 1 and Table 2. Most of the energy required for EV
consumption is from slow home charging (= 70%.). Share of fast
charging in total EV charging requirements in this paper is around
30%, i.e. share of on-road EV fast charging every moment is 5%.

Table 1 Slow EV charging operation modes

SEV —Slow EV charging

Charging\ NR —No Reserve YR - Yes Reserve
Reserve

- g ® - EV slow charge at - EV slow charge at

= S ‘& rated power from rated power from

§ 5 E moment they plug in moment they plug in

5 IO until fully charged until fully charged

E 8 _% - EV do not impact - EV causing increase in

2@ reserve requirements reserve requirements

E 2 -EV (.)ptm.lal il - EV optimal slow
= < , charging (in regards to hareing (i d
£ &% Eps) charging (in regards to
E >‘ § -no EV discharging F:: )EV dischargin;

= =2 N -no EV reserve . she

2 = <& .. - EV provide reserve

= provision

&

= @ .

=] = —_— o

&} g -2 EV (.)ptlmal .SIOW . - EV optimal slow
2 S = charging & discharging . . .
=} 2 . charging & discharging
9 3 (in regards to EPS) .
= 2 10 EV reserve (in regards to EPS)
5 R . - EV provide reserve
- N provision

Mathematical representation of the EV's constraints for SEV is
omitted from this paper but presented and discussed in authors’
earlier papers [27], [28] and [29]. Focus of this paper is to analyze
system’s behavior under high penetration of wind power plants as
variable renewable source and under high penetration of EV
charged on FCS as a promising new flexible load on the demand
side. Mathematical formulation of FCS is represented through
equations (12)-(14).

Table 2 Fast charging stations operation modes

Charging\
Reserve

Uncontrolled
UFC - Uncon.
Fast Charging

G2S — Grid to
Station

Unidirectional

Controlled

Bidirectional
S2G — Station
to Grid

FCS — Fast Charging Stations

NR —No Reserve YR - Yes Reserve

- EV fast charge directly - EV fast charge directly
from the grid from the grid

- FCS providing - FCS providing
charging spot only charging spot only

- no FCS impact on
reserve requirements

- EV fast charge through
ESS integrated in FCS

- FCS/ESS optimal

- FCS causing increase
in reserve requirements

- EV fast charge through
EES integrated in FCS
- FCS/ESS optimal

char%lg%/(grsosm the grid) charging (from the grid)

oS . -noFCS/ESS

ClES I D (12 ile discharging to the grid

- 1o FCS reserve - FCS provide reserve

provision

-EV .fast charg§ T EV fast charge through

EIE (Sjsu;éesgsrateil' n ll:CS EES integrated in FCS

- FLo/ies optimal - FCS/ESS optimal

charging & discharging chareing & discharein

- no FCS reserve gmng & sing
. - FCS provide reserve

provision

The availability of EV for fast charging is modelled in
equation (12). Fast charging power is added to main EV
equation (13) through equation (14) and (15). Equations (16) —
(17) are representing UFC mode, (18) — (23) are representing
G2S mode and (24) — (29) S2G mode.
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III. CASE STUDIES

Using inflexible thermal system with high wind penetration,
impact of different fast charging stations (FCS) operation modes
on unit commitment and rotating reserve provision? is analyzed
in detail. Shares of conventional units used in following
simulations are: 35% nuclear, 45% coal, 15% combined cycle
gas turbines (CCGT) and 5% open cycle gas turbines (OCGT).
Listed shares are observed in regards to total net demand
required for feasible operation (CPD — WPP + rotation reserve
requirements = 50 GW). Share of WPP is 60% of total required
generation capacity (CPD + rotation reserve requirements = 60
GW). When talking about EV integration, percentage
corresponds to the share of EV in today’s total vehicle’s fleet in
UK, 50% is used in this paper. One Slow EV charging operation
mode is used for observation, controlled slow charging without
discharging but with reserve provision G2V-YR (Figure 3). This
slow charging mode seems to be most probable in slow home
charging. Legend for both figures is displayed on Figure 2.
Figure 3 is showing one week unit commitment (first column),
provision of secondary up reserve (second column) and
secondary down reserve (third column) for the observed
inflexible power system. Seven cases are listed as rows of
graphs, case without EV and EV fast charging through six FCS
operation modes defined in Table 2. Every graph inside figures
includes power in GW on x-axis and time in hours on y-axis.
Unit commitment graphs are divided into two parts, first one are
colored areas representing unit commitment (generated energy)
and second are colored lines representing total demand (black),
demand without EV (light blue), EV fast charging (blue), EV
slow charging (green) and FCS charging (pink). Red area above
demand line is curtailed wind energy, while purple area just
under demand line is energy discharged from FCS energy
storage. Reserve graphs have the same division, colored areas
represent reserved energy for contingency while colored lines
represent total reserve requirements (black) and reserve
requirements without EV’s impact (light blue).

Once again, Table 3 and Figure 3 are presenting FCS operation
mode impacts on unit commitment and reserve provision in
combination with slow charging mode — G2V-YR.

When observing NO-EV case (reference case) on Figure 3
(USC-YR SEV operation mode) it can be noticed that both
Nuclear Power Plants (NPP) and Coal Power Plants (CPP) are
working at fixed power through one week period. The only
difference is that NPP generate at full power while CPP power
provision is lower than rated due to reserve provision
requirements (second column). Most of the reserve up and
almost all reserve down is provided by CPP. Wind power plants
are scheduled only in peak periods, because reserve
requirements are not allowing CPP to lower their generation in
order to utilize more wind energy EV’s involvement in power
system in observed SEV mode brings more than 40 % decrease
in TSC in all FCS operation modes, more than 70% TSE
decrease in all FCS operation modes and more than 94%
decrease in WPC even in UFC-NR operation mode. Such great
flexibility improvements are due to two main reasons: controlled
(flexible) charging which allows energy arbitrage and reserve
provision which eliminates reserve constraints on coal and gas
power plants.

Even though we add additional flexibility requirements
through UFC-NR and especially UFC-YR operation mode, all
flexibility metrics are significantly reduced. It actually means
that slow charging is providing more flexibility than it is
required for coverage of fast charging’s inflexibility. Most of the
reserve up is provided by SEV as well as complete reserve down.
Coal and gas units are providing up reserve in periods when they
are also used for power generation (low wind periods).

In G2S-NR mode metrics are further decreased, Table 3.
FCS and SEV are both operating as energy arbitrage units thus
reducing WPC to almost zero value (= 0.16% of WPC from NO-
EV case). By permitting FCS reserve capabilities, FCS are
promoted to main reserve providers in both up and down reserve
provision. Slow charging of EVs is less stressed, and it can be
better utilized for energy arbitrage. For example, SEV charging
has increased during weekends nigh periods when wind is high.
Wind power curtailment is equal to zero.

Unit commitment Secondary up reserve Secondary down reserve
Nuclear o Coal
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== Demand

Figure 2 Legend for Figure 3

Table 3 Flexibility parameters — SEV operation mode: G2V-YR

Flexibility metricss NO-FCS UFC-NR UFC-YR G2S-NR G2S-YR S2G-NR S2G-YR
TSC [10° €] 76,18 43,45 44,10 41,29 40,77 40,67 40,61
TSE [10° kg CO,]| 2,40 0,73 0,75 0,62 0,62 0,62 0,61
WPC [GWh] | 2971,06 158,41 185,24 4,75 0,00 0,00 0,00

% Due to succinctness of the paper only secondary reserve will be discussed,
but the same conclusions can be made for the primary reserve provision.
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Figure 3 Fast charging impact on power system operation — SEV operation mode: G2V-YR

Usage of gas turbines is completely unnecessary when FCS while down reserve is provided by SEV, FCS and coal power
discharging is included. Again, as in G2S-NR mode, SEV and  plants.
FCS are providing combined energy arbitrage service. Power
generated by wind turbines is completely utilized and there is no
wind curtailment. S2G-YR mode provides most of up reserve.



IV. CONCLUSION

Detailed model for EV’s impact on power system operation
has been developed using mixed integer linear programming in
Fico Xpress programing environment. Electric vehicle’s
charging has been observed as slow charging at home or work
and as fast charging at fast charging stations. Both slow and fast
charging are further classified into six charging modes
depending on their ability to control their charging or reserve
provision. One slow charging mode with strong implementation
likelihood is used in this paper representing flexible (G2V-YR)
mode. In G2V-YR mode slow charging is flexible enough to
coupe with uncontrollable fast charging stations and wind power
plants. Also, in both SEV operation modes, flexibility gained by
allowed reserve provision is higher than flexibility gained by
allowed discharging.
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Abstract—In the light of power system decarbonization, electric
vehicles are becoming an important tool to bridge the gap
between traditional and low-carbon power systems. If
aggregated, electric vehicle’s fleet can provide flexibility to
system operator. Recent literature defines aggregators as
electric vehicle charger aggregators which collides with the
conventional way of observing electric vehicles, as stationary
chargers with connected loads/vehicles. This paper observes
them as mobile batteries, not chargers. Therefore, new concept
of electric vehicle battery aggregator has been defined which
exploits their mobility. Battery aggregator has more information
about vehicle’s behavior and can maximize their flexibility
provision regardless when and where they charge. New concept
brings benefits to all system participants from electric vehicle
owners, aggregators, and system operators to society altogether.

Index Terms—Electric Vehicles, Electric Vehicle Battery
Aggregator, Charging Stations, Flexibility, Batteries

I. INTRODUCTION

Power system decarbonization enforces new operation
paradigm to power system operators. Until recently,
conventional generators (CG) were used to provide bulk
energy and ancillary services to suppliers and system
operators, respectively. Over the last two decades, share of
electricity generated from variable and renewable energy
sources (RES) increased drastically, while more expensive
CGs gets decommissioned. Higher share of inflexible RES
and decreasing number of flexible CGs leads to insufficient
flexibility for ancillary services. System operators must have
enough flexibility to maintain continuous operation and
supply. Since the generation side cannot provide enough
flexibility, system operators turned to demand side where
flexibility can be extracted through demand response
programs, energy storage, electric vehicles (EV) etc. In
flexibility terms, EVs can be seen somewhat in between
demand response and energy storage as they can change their
consumption profile but also provide energy arbitrage with
their batteries. EV’s batteries are small in capacity and they
can participate in wholesale markets jointly through new
entity named electric vehicle’s aggregator (EVA).

This paper will define and classify EVs interaction with
power system and propose a new concept of EVA where the
objective is maximization of flexibility from EVs.

This work has been co-funded by Climate change research program for
period 2015-2016 supported by Government of Croatia project SUCCESS-
Sustainable Concept for Integration of Distributed Energy Storage Systems
and by the Croatian Science Foundation under the project Electric Vehicles
Battery Swapping Station (EVBASS) - IP-2014-09-3517.

978-1-5386-3669-5/18/$31.00 ©2018 IEEE

A. Literature Review

This subsection is going to review recent literature related
to EVA in power system research community. EVA in [1]
aggregates EVs to participate in electricity and regulation
markets. EVA observes only night residential charging, i.e.
EVA doesn’t observe specific EV’s behavior throughout day
instead EVA aggregates home chargers of EV users. Input
parameters required from EV owners are arrival battery state-
of-charge (SOC), arrival and departure times. Paper [2]
explores a solution where the EVA directly controls the
charging of EVs plugged-in to slow charging points
(residential area) and bids for balancing reserve. Input data for
EVA are targeted and initial SOC, expected and departure
times. For each EV arriving to the charger availability period
and charging requirement are defined. If an EV comes to
charging point few times a day each new arriving is
considered as a new EV. EVA in [3] participate in European
style electricity and reserve markets through novel business
rationale: bid maximum amount of negative reserve by EVs
and use the intraday market as a backup source for charging
energy. Each EV upon connection to charger submits: arrival
and forecasted departure times, and SOC. EVA observes only
time when EV connects to charger which effectively means it
aggregates specific chargers activated only when EV plugs in.

Comprehensive stochastic optimization model of EVA in
day-ahead energy and ancillary services markets has been
proposed in [4]. The SOC at arrival/departure times for
individual EVs are forecasted and based on EVs
driving/parking profiles. All observed EVAs are positioned in
the same bus connected through night hours. Such definition
reveals that EVA are aggregators of EV home chargers. Paper
[5] propose a model of EVA as price maker and take into
account the impact of the aggregator's bids on prices using a
bilevel formulation. EVs should communicate their planned
trips to the EVA. The individual plans are aggregated and
large fleet is defined as time-varying battery. Authors in [6]
reported a bidding strategy on electricity and regulation
markets where EVA tends to maximize its profit while
compensating EVs for battery degradation. Each EV should
inform the aggregator their availability (connection to
charger). Focus of paper [7] is on the scheduling problem of
EV charging in a smart charging station which operates under
the mechanism of vehicle-to-vehicle (V2V). EV at charging
station set the charging task, however some EVs can function
as energy storage and transfer their stored energy to other EVs



with more urgent deadlines — V2V. Authors in [8] use ADMM
to decompose the EVA optimization problem. EVs and EVA
solve their individual problems and message the
incentive/solution/information signal between them. The input
parameter is their deterministic driving/parking profile which
implies that they are observing longer optimization time
frames not just one parking period but they do not explain
how would it be implemented in practice.

Authors in [9] define the EVA as physical entity that
connects to the distribution network through a main
transformer. EVA is responsible for EVs charging, while
maintaining the capacity constraints of its main transformer.
Since the EVA is physical entity it aggregates chargers
connected to its grid. Authors in [10] designed demand
response strategy of smart household with incorporated EVs
with  vehicle-to-home and vehicle-to-grid capabilities.
Household energy management’s objective function is to
minimize total household energy cost using EVs as source of
flexibility. EVA in [11] is charging station’s controller on
university campus parking lots. Proposed charging strategy
tends to minimize peak load curve using controlled EVs
flexible charging and it is proven by results. Input parameters
are current SOC, and the expected departure SOC and time.
Paper [12] observes control strategies and communications
requirements for system’s load frequency control using EVA
(defined as controllers of parking lots). The results show that
frequency deviations can be decreased using EVs. Input
parameters required from EV owners are battery capacity,
initial and real-time SOC, as well as charging mode. Paper
[13] proposes optimization framework for battery swapping
station (BSS) which acts as an intermediary between power
system and EV wusers. BSS can interact with system in
bidirectional flexible manner but can also transfer energy
between batteries within its battery stack if high prices occur.

Papers [14] and [15] tackle the problem of EV aggregation
from the system point of view where effects of both slow and
fast charging on power system has been investigated. It could
be noticed that EV integration can improve power system
operation if smart charging is applied or if storage is
implemented into fast charging stations. On the other hand,
passive charging can lower power system efficiency and
increase system costs.

Based on literature review, it can be noticed that EV
integration into power system is an active, prominent, and
ongoing research area. Research community have high
expectations for utilization of EVs to provide flexibility to
power system. Impact of EVAs has been well investigated in
theory, but none of the research papers tackled the issue of
EVA'’s practical implementation.

B. The new concept — background

EVA has generally been defined as intermediary between
EVs and market/system operator where EVA buys/sells
energy/ancillary services on behalf of EVs. However, in
reality, it aggregates EV chargers with connected EVs. EV can
use/provide energy/ancillary services to the grid only when
EV is connected to charger operated by its aggregator. EVs
usually provide four input parameters to EVA: metered arrival
time & SOC and preferred departure time & SOC. Based on

predictions or historic profiles EVA can build demand profiles
for its fleet to use them at wholesale markets. EVA defined in
this manner resulted from conventional way of addressing the
EVs: as any other electric load stationary connected to specific
geographic location and specific socket. In fact, EVA is an
electric vehicle charger aggregator and it can use only the
flexibility of EV batteries within defined availability period on
defined locations. EVA do not have information about EV
battery SOC prior and after the connection. We argue that EVs
should not be observed as conventional loads but as mobile
batteries. EVA should not aggregate specific EV chargers
physically located at households, parking lots or charging
stations but the EVs with their batteries by themselves. The
new concept of EVA is therefore named as electric vehicle
battery aggregator or EVBA.

EVBA could continuously throughout day track the EV
information (SOC, planed trips) as part of future internet of
things concept and charge/discharge EVs on whatever charger
they connect to. Charger owners/operators should allow all
EVs to charge without restrictions but for additional charging
fee (charging infrastructure roaming). They should be
understood as infrastructure  operators  similar to
transmission/distribution system operators and charging fee as
transmission/distribution fee (tariff).

II.  DEFINITIONS AND CLASIFICATIONS

To define and elaborate EVBA concept next paragraphs
will provide definitions and classifications to different EV
charging infrastructure, modes, services, and benefits.

A. EV charging infrastructure types

EVs, in contrary to their internally combusted
counterparts, possess a wide range of possible charging
methods.  Interdependency of EV’s charging and
driving/parking processes can be described through three main
charging infrastructure types (illustrated on Figure 1):

e Drive & Charge lanes (or on-road charging): the primary
task is to drive an EV, but at the same time owner can
recharge it through infrastructure installed at roadways.
D&C is possible as conductive — CCL (galvanic
connection) or inductive — ICL (wireless connection)
energy transfer between EV and charging lane.

e Stop & Charge stations (or stop-by charging): driving
with brief stops for charging through infrastructure
installed next to roadways. S&C can be carried out
through battery swapping stations — BSS (EVs swap
empty for full battery) and Fast Charging Stations — FCS
(short charging times, high charging power).

e Park & Charge lots (or parked charging): the primary
task is to park an EV, but at the same time owner can
recharge it through infrastructure installed at parking
lots. P&C lots with high EV interchange frequency
include medium chargers (medium charging times and
power), while low-frequent lots include slow chargers
(long charging times, low charging power).
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Figure 1. EV’s charging infrastructure types

B. EV charging modes in regards to EVSE flexiblity

Each EV requires energy for motion, however EVs usually
do not spend all energy for their trips and have spare energy or
power capacity which can be used to sell flexibility services to
system operator. Five main modes of power interchange
between EV’s and power grid can be identified:

e Uncontrolled or fixed power charging:

o EVs charge at maximum power since plugged-in
until fully charged (D&C, FCS, and P&C);

o Batteries charge at maximum power since stocked-
in battery stock until fully charged (BSS);

e Unidirectional controlled grid charging:

o Grid-to-Vehicle (G2V): EVs charge according to
aggregator’s instructions (D&C, P&C);

o QGrid-to-Station (G2S): FCS charge controllable
through energy storage as a buffer, but each of EVs
within the station is charged uncontrollable (FCS);

o Grid-to-Battery (G2B): Batteries charge according
to BSS operator’s instructions (BSS);

e Bidirectional controlled grid charging/discharging:

o Vehicle-to-Grid (V2G): EVs charge or discharge
according to aggregator’s instructions (D&C, P&C);

o Station-to-Grid  (S2G): FCS charge/discharge
controllable through energy storage, but each of EVs
within the station is charged uncontrollable (FCS);

o Battery-to-grid (B2G): batteries charge/discharge
according to BSS operator’s instructions (BSS);

e Controlled without grid charging:

o Home-to-Vehicle/Vehicle-to-home (H2V/V2H):
EVs charge/discharge using energy generated or
stored in household (Slow Charging Lots);

o Vehicle-to-Vehicle (V2V): EVs function as energy
storage and transfer their stored energy to other EVs
with more urgent deadlines (D&C, P&C);

o Battery-to-Battery (B2B): Batteries function as
energy storage and transfer their stored energy to
other batteries with higher SOC (BSS).

Controlled charging with additional services:

o Vehicle-for-Grid (V4G): EV’s charging/discharging
flexibility is used for grid-specific ancillary services
such as voltage control (D&C, P&C);

C. EV’s flexiblity services

EVs can provide flexibility services utilizing controlled
charging modes listed in Subsection II. B. In this paper,
flexibility services are defined as the use of EV’s controllable
charging/discharging ability to change power rates at grid
connection point. In general, these services are all actions
beside basic charging (whose purpose is to increase the SOC
to and to ensure energy for mobility) and they can be:

Up regulation achieved through:
o If charging — charging power decrease,
o If discharging — discharging power increase,
o Ifidle — start discharging,
Down regulation achieved through:
o If charging — charging power increase,
o If discharging — discharging power decrease.

o Ifidle — start charging.

D. EVA types

EVA can act on different markets with different objective
functions. In general, EVA can act as:

Conventional supplier of EV chargers: Chargers are
regarded as any other load (fixed charging) and EVA
buys energy for them in energy-only markets;

Flexible supplier of EV chargers: EVA supplies EVs
(energy-only market) and use charger’s flexibility
(controlled charging) to balance its own stochasticity;

EV charger aggregator — BRP balancing: EVA supplies
EVs (energy-only market) and use charger’s flexibility
(controlled charging) to provide balancing services to
other participants (balance responsible parties — BRP);

EV charger aggregator — System balancing: EVA
supplies EVs (energy-only market) and use charger’s
flexibility (controlled charging) to provide balancing
ancillary services (regulation and reserve markets);

EV charger aggregator — Grid services: EVA use
charger’s flexibility to provide grid-specific ancillary
services (voltage/reactive power control, black start...).

EVBA concept can efficiently incorporate all above-
mentioned types depending on market design and regulation.



III. NEw CONCEPT

Charging at any infrastructure type described in
Subsection II. A. depends on the same EV’s SOC. However,
based on current EVA definition, different aggregators
(FCS/BSS operators or slow charger aggregators) act
independently one from another and act as competitors. The
idea is to create EVBA business model with the insight into
charging at all infrastructure types and by doing so extracting
maximum benefits from EV battery’s flexibility.

A. The core of EVBA concept

Benefits of charging an EV at slow/medium charging lots
(SCL or MCL) versus FCS are multiple: lower power rates —
lower battery degradation, off peak charging — lower charging
energy, charging at one’s backyard — no need for travel to
charge, long charging times — high possibility to provide
flexibility services... For this reason, slow/medium charging
should be used for bulk energy charging, while other
infrastructure types are supplementary when additional motion
energy is required. SCL/MCL are usually part of other
consumer facilities and they are controlled within their smart
environment (smart households, buildings, parking lots etc.).
It’s not quite clear how an EVA can aggregate chargers
(sockets) within other’s property. That’s why each charger
should have its own independent metering so energy for/from
EV can be exactly defined. When using charger metering
several problems arise. How to execute billing if EV charges
on charger that is not his property since supplier relates to
chargers not EVs? How to include charging on different
charging infrastructure in EVA’s future demand forecasts?
How to pay for or forecast an EV’s flexibility services? Our
solution to these questions is to implement metering on EV’s
batteries and to aggregate batteries itself, not their chargers,
which is the core of EVBA concept.

In such design, SOC of batteries is tracked down by
EVBA on continuous basis and EVs long-term flexibility
could be utilized. For example, consider a case of a single EV
illustrated on Figure 2 and Figure 3. Figures are representing
EV’s driving/parking/charging profile through three adjacent
days. Areas represent EV’s availability to charge, while red
lines represent EV’s SOC for the case of uncontrollable
charging (it doesn’t provide insight in EV’s SOC profile when
used for flexibly services). Exemplary EV uses three charging
infrastructure types: home-charger (where it parks every
night), a work-charger (where it parks during workhours), and
a FCS (on road to its favorite restaurant where it recharges
every couple of days). Home-charger is EV owner’s property,
work-charger is EV owner company’s property and FCS is of
private recharging company. Under conventional EVA
concept, home and work chargers would utilize EV’s
flexibility just during EV’s parking hours on that specific
charger without knowledge of charging and discharging
outside that specific parking period. Different charging
periods are illustrated with different colors on Figure 2 and
each of them is independent from each another. EV’s cannot
charge bulk of their power when energy prices are low (for
example at weekends) or provide extra flexibility when
flexibility prices are high since they do not record the history
and do not predict the future. The also do not have

information about SOC behavior due to driving and charging
on FCS. In EVBA concept, EVs would optimally charge on
different chargers while observing longer period. EVBA can
track SOC information in all green areas of Figure 3. Since,
EVBA have continuous information about battery’s behavior
stochasticity will decrease radically while forecasting and
scheduling becomes far more efficient.
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Figure 2. EV’s driving/parking/charging behavior under conventional EVA
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Figure 3. EV’s driving/parking/charging behavior under EVBA

B.  Additional business opportunities of EVBA concept

Nowadays, many companies worldwide offers EV
charging services through their own or through roaming on
others’ charging infrastructure. There is also many ICT
platforms offering mapping and information about charging
infrastructure as well as optimal EV routing to closest and
cheapest chargers. Such activities require detail information
about EVs planned trips and battery characteristics. Since
EVBA already handle all those data for its clients, a service of
optimal EV routing is easily implemented to its algorithms.

Even though charging at FCS is more expensive and more
degrading, it is sometimes required as supplementary to
SCL/MCL due to three reasons:

e Unexpected trips before EV has been charged as planned
and scheduled;

¢ Insufficient charging times at SLC/MCL (business EVs,
e.g. taxis), requires additional energy to finish activities;

¢ Insufficient driving range, EV’s battery is depleted
before the end of the trip (e.g. intercity trips).



Investments in FCS are slow and usually executed by
companies whose primary goal is not to earn through EV
charging but to attract customers for their core business
(commercial sector, energy companies, EV manufactures, city
authorities...). Since EVBA have EV’s detail information,
they would be ideal company to site, size and invest in FCS at
most frequent routes. It can provide competitive edge to
EVBA and increase the number of its clients.

The same idea applies for charging lanes and BSS. The
former is still in its early stage of development, while the latter
have conceptual issues. The BSS advantages are short
swapping times and lower battery degradation rate. In BSS
concept all the batteries are BSS property. BSS needs to have
significant number of batteries to even start its operation
which makes capital-intensive to invest in BSS. Another issue
is that BSS doesn’t allow charging outside BSS facility due to
degradation reasons which is not appealing neither to EVAs
nor to EV users. If an EV wants to recharge its battery by a
dozen percent, the swapping process is the same as for the
empty battery. Insufficient battery standardization between
various battery and car manufactures is a big issue as well.

Using EVs to provide flexibility services often collide with
the problem of battery degradation. Capital cost of buying an
EV is high where one of the most expensive parts is battery.
EV’s users are unwilling to lend their batteries to aggregator
for flexibility services even if the charging would be cheaper
because, eventually, they would end up with destroyed
battery. Since EVB concept base itself on strong control of
EV’s batteries, the opposite interaction of EV’s users and
EVBA would be extremely beneficial: the EVBA should
participate in EV owner’s investment costs by buying the
battery and effectively lending it to EV owner for mobility.
The benefits of such model would be multiple:

e EV owner’s investment costs are significantly decreased
and EVs become accessible to wider range of users;

e EV owners do not have to coupe up with battery
charging and degradation (EVBA takes over);

e EVBA acquires batteries for the whole fleet which leads
to lower battery costs due to volume discounts;

e EVBA receives continuous information about battery
conditions and could easily perform on-line monitoring
and diagnostics effectively becoming ideal battery
maintenance company and prolonging battery lifetime;

e EVBA can offer battery swapping due to degradation
and swap EV’s battery when battery’s maximal capacity
falls under certain value;

e After battery capacity drops under values usable for
mobility in EVs, EVBA can second-use them as
stationary storage (especially within its own FCS to
lower the peak demand and costs);

e Since, the main BSS obstacles are solved (ownership
and battery degradation), EVBA could invest in BSS at
frequent FCS locations and increase its revenues.

IV. CONCLUSION

New concept of EV aggregator, named electric vehicle
battery aggregator — EVBA has been proposed and
demonstrated. EVBA aggregates EV batteries, hence long-
term EV flexibility can be most efficiently utilized.
Continuous information exchange takes place between EVs
and EVBAs. Efficient EVBA integration and design can bring
benefits to different system participants. Existing EV owners
can experience cost savings, new EV users can be stimulated,
while their EVBAs can exploit new business opportunities.
Grid operators can increase grid efficiency, while system
operators can carry out more efficient system balancing. In
general, society benefits are twofold: decarbonization of
power (increased feasible RES penetration levels) and
transportation  system  (increased  attractiveness  of
electrification process).

Future research will focus on EVs and EVBAs modeling
in stochastic electricity and ancillary services market
environment where the benefits of EVBA versus conventional
EVA will be demonstrated.
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Abstract—Integration of renewable energy sources accompa-
nied with decommission of fossil fueled power plants inherently
results in lack of power system flexibility. In turn, this reduced
flexibility calls for additional balancing services. In parallel to
this, the process of transport sector electrification is in place
and the large fleets of electric vehicles (EVs) could prove to
be one of the solutions for increased power system flexibility
needs. If managed adequately, EVs could be able to provide
the missing balancing services. In this paper, a model of EV
day-ahead market and frequency containment reserve bidding is
defined in order to asses the potential challenges that could arise
during such service provision. Special attention is given to the
EV battery state of energy, since the batteries are energy-limited
resources and specific issues may arise both at individual EV and
fleet level.

Index Terms—Electric Vehicles, Electric Vehicle Fleet, Electric
Vehicle Aggregator, Frequency Containment Reserve, Primary
Reserve

I. INTRODUCTION

Electrification of the transport sector is in the progress and
electric vehicles (EVs) are rapidly increasing their market
share. According to [1], EVs’ share in total vehicles sales in
China in 2018 is more then 4%, while in Europe and USA
these numbers are around 2.5%. Document [1] also states
that such trend will intensify in the future and a significant
effect on power system operation will be obvious since the
forecast electricity consumption increase from 2018 to 2030
is 10 to 20 times. Similar conclusions can be found in [2] and
[3], where the authors argue that EVs’ energy consumption
can be supplied with the current infrastructure. However, the
problem lies in the high increase in power demand, which
could increase the network congestion and create the need
for additional peak generation. In order to overcame those
issues, the EVs smart charging principle is highly supported.
The term smart charging refers to controllable charging (and
possible discharging) according to the power system needs.
Apart from the issues of simultaneous charging and therefore
local and/or global peak demand increase, smart charging is
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also seen as a flexibility enhancement tool where EVs are
proposed to provide various ancillary services.

Power system flexibility requirements are on the rise due to
the heavy decarbonisation measures in the form of Renewable
Energy Sources (RES) increase [4], [5], and [6]. In general,
wind and solar variability and uncertainty increase ramping
and balancing needs. Parallel to the RES increase, decarboni-
sation also entails decommission of controllable fossil fueled
power plants traditionally used for providing flexibility to the
power system. Surely, a new flexibility providers must be
procured to secure stable and non-disrupted power system
operation. This paper discusses how an EV fleet can be used to
provide balancing reserve to the transmission system operator
through a new model of an aggregated EV fleet, but still
respecting all the individual EV behavior and constraints.

Balancing reserves in Europe are divided into automatic and
manual. The automatic reserves are Frequency Containment
Reserve (FCR) and automatic Frequency Restoration Reserve
(aFRR), while the manual reserves are manual Frequency
Restoration Reserve (mFRR) and Replacement Reserves (RR).
In this paper we focus on FCR, which in the European
Union Internal Electricity Balancing Market denote operating
reserves necessary for constant containment of frequency
deviations (fluctuations) from the nominal value in order to
constantly maintain power balance in the whole synchronously
interconnected system [7]. The EV FCR provision can bear
some additional costs such as investment in bidirectional
charging equipment. Profitability of such investment highly
depends on the FCR design type, FCR price range and the
amount of such investment [8]. The EV aggregator bidding
strategies in the day-ahead energy and FCR markets depend
on the EV behavior stochasticity. Thus, integrating uncertainty
in mathematical models yields higher revenues [9]. FCR is
activated when frequency diverges form its nominal value
and, from the technical viewpoint, EVs are perfectly able to
provide FCR timely and accurately when needed [10]. Apart
from the EV behavior uncertainty, the price uncertainty also
plays a crucial role in profitability of an EV aggregator bidding
strategy in both the day-ahead energy and FCR markets [11].
The high revenue streams from FCR provision can provide
sufficient return to cover a significant part of the EV charging
costs.
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The review shows that different aspects are considered when
EVs are observed as energy and reserve market participants.
While some of the papers tackle the issue of price or EV
behaviour uncertainty none of the takes into account reserve
activation uncertainty. The main contribution of this paper is
to demonstrate how an EV fleet behaves when providing FCR
in developed European markets and how the uncertain FCR
activations affect EV and EV fleet SOE. Direct modeling of
individual EV constraints and usage of real FCR activation
data provides an insight how an EV aggregator should organise
its bidding strategy in the DAM and FCR market. The focus
of the paper is not to create stochastic bidding model but to
check how such uncertainty affects the EV fleet and individual
EVs in the real time.

II. MATHEMATICAL FORMULATION
A. Nomenclature
1) Sets and Indices:
T Set of time steps, indexed by ¢.
v Set of vehicles, indexed by v.
CP Set of charging points, indexed by cp.
2) Input parameters:
AUP_FCR

ot Up FCR activation vs reservation ratio for s at ¢,
_ADN_FCR
s,t

Down FCR activation vs reservation ratio for s at
t

CBAT Capital battery cost of vehicle v (€).

Ccfet Fast charging fee (€ /kWh).

cpbaM Day-ahead market electricity price at t (€ /kWh).

CRYP-RES  Reservation fee for either upward FCR or aFRR
at t (€/kKW),

CRPN-RES Reservation fee for either downward FCR or
aFRR at t (€/kW),

CAPBAT  Battery capacity of vehicle v (kWh).

DP4'y . Battery degradation coefficients.

ESE—MAX Maximum energy limit for v at ¢ due to charging
point installed power limits (kWh).

EQRC-MAX Maximum energy limit for v at ¢ due to on-board-
charger installed power limits (kWh).

EFCHMAX Maximum energy limit for fast charging point
(kWh) at certain time-step.

ERN Energy consumed for mobility purposes in vehicle
v at £ (kWh).

SOEMN  Minimum allowed SOE of vehicle v (%).

SOEMAX Maximum allowed SOE of vehicle v (%).

SOE? Initial SOE of vehicle v (%).

SOE®Y Constant voltage charging phase knee point (%).

nPCH EV V2G discharging efficiency.

pFcH EV fast charging efficiency.

nRUN EV mobility discharging efficiency.

nSCH EV slow charging efficiency.

3) Variables:
eBYY-PAM " Energy bought for v at ¢ on the day-ahead market
(KWh).
ey =PAM - Energy sold from v at ¢ on the day-ahead market
(KWh).

cDEG Degradation cost of vehicle v at time t (€).

epH Energy discharged from vehicle v at ¢ (kWh).

eFCH Energy fast charged to vehicle v at time ¢ (kWh).

efﬁH Energy slow charged to vehicle v at time ¢ (kWh).

soep ", State-of-energy of vehicle v at time ¢ (kWh).

PR Reserved capacity of v at ¢ on either upward FCR
or aFRR market.

roh-FER - Reserved capacity of v at t on either downward
FCR or aFRR market.

rI¢ Maximum capacity of v at ¢ in upward direction.

rg?f Maximum capacity of v at ¢ in downward direc-

tion.

B. Mathematical Model

The mathematical model is a minimization of the energy
cost purchased in the DAM minus the sold FCR up and down
capacities.

N: N,
min EVBA = Z
=or t=1 v=1
eggY_DAM . CPAM _ eiiLL_DAM . CPAM

_ ,{,UP_FCR .C REP‘FCR _ TDN_FCR .C R?N_FCR

v,t v,t

FCH FCH , DEG
Cot -y +Coy (D

Amount of capacities which could be traded is limited with
charging/discharging power/energy constraints:

eBQY-DAM SELLDAM > 0 Vo, t € V, T )
ro R R >0 Yt e VT 3)
roh, rOY < EQRCMAX vy t e VT 4)
Tt oy < ESRMAX o tep e VT, CP; 6)
rg’}; < :soelj’\;ﬂE — SOEMIN . C APBAT
Vs,v,t € S,V, T, (6)
Y < SOEMAX . CAPPAT — soefY |,
Vs,v,t € S,V, T} @)
EV
rDN < [OBCMAX L —s0e5 4
* 1 — SOECY . C APBAT
Vs, v, t € S,V, T, (8)

up SELL_DAM BUY_DAM
r1),t267),t /DT_e /DT

v,t
o R Vot e V, T, €))

TDN > eBUY‘DAM/DT _ eSELL_DAM/DT

v,t v,t v,t

+rof R Yot e V, T (10)
S,l;l),t _ eSD’%l—gt — E}iY_DAM _ egiLL_DAM
+T,1]?7I;I_FCR . AE};I‘FCR .DT — TH};—FCR . Alsj,lz_FCR . DT
Vs,v,t € S,V,T; (11)
eyt < BfMAX vyt e VT (12)

Egs. (2) and (3) set the four bidding variables as positive.
Eq. (4) constrains the charging/discharging power to the On-
Board Charger (OBC) capacity, while eq. (5) constrains the
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charging/discharging power to the Charging Point (CP) ca-
pacity. Variables PN and rY refer to maximal power that
an EV can charge (or go down) and discharge (or go up),
respectively, while rPN-FCR and yUP-FCR refer to bids for FCR
down and up provision, respectively. Eqs. (6) and (7) limit
the maximum discharging and charging power considering
minimum/maximum State-Of-Energy (SOE). Charging power
is additionally constrained in eq. (8) for higher values of
SOE due to reduced charging speed at the constant voltage
phase of the li-ion battery charging process. Egs. (9) and (10)
allocate the maximum discharging/charging power between
the DAM Sell/Buy (e55--PAM and eBYY-PAM) energy and
FCR DN/UP reserve activations (75" o3 - ADNFCR. DT and
PR ATRFCR . DT). Parameters ADN FCR and ATFCR are
calculated based on the ratio of total accepted FCR UP/DN
reserve and actual activated reserves.

DCH
s,0,t

" CAPBAT

DEG

BAT
svt> D

BAT BAT

Cv : (Dl +
EV

1-— s0€g ), ¢

CAPBAT

- 100

1+ DBAT. -100) Vs,v,t € S, V,T; (13)

DCH
s,v,t

CAPBAT
Vs,v,t € S,V,T;

DEG

s ,0,t >= CEAT (DBAT . 100)

(14)

Li-ion batteries are prone to degradation, especially when
cycled often. Thus, the degradation is taken into account when
providing energy discharging. Eqs. (13) and (14) calculate
Vehicle-to-Grid (V2G) discharging degradation cost.

soeyy = s0€yy_1 + eg 1 — g /P
_ERUN nRUN + PFCH nFCH Yo, t €V, T(t;ﬂ); (15)
soef;Vf > SOEMN. CAPBAY o t € V,T;  (16)
soey, < SOEMM . CAPPAT ot e V,T; (1)
soey, > SOE™ - CAPYT Vv € V,h = 24; (18)

Eq. (15) calculates the current SOE based on the SOE from
the previous timestep, amounts of charged and discharged
energy, energy used for driving (F_RU N) and energy used for
fast charging when there is insufficient energy to complete the
trip (e_FCH). Egs. (16) and (17) limit the SOE of a battery
to its minimum and maximum capacities, while eq. (18) sets
the final SOE to its initial value.

IIT. INPUT DATA AND CASE STUDIES

The simulations are carried out in two stages. The first
stage is designed without FCR activation scenarios with day-
ahead EV schedules only. This is achieved by neglecting the
FCR activation energy in eq. (11), i.e. the amount of activated

TABLE I: Electric Vehicle (EV) Type Data

EV Type Battery Capacity OBC Rated Power Battery Price Fleet Share

Small 20 kWh 3.7 kW € 3250 30
Medium 40 kWh 7.4 kW € 6500 40
Large 60 kWh 11 kW €9750 30

energy from FCR in the first stage is zero. The second stage
is run after the first stage and it embodies the real-time
realizations of FCR activation. Ten scenarios of simulated FCR
realizations are utilized while the accepted DAM energy and
FCR bids from the first stage are held fixed. The simulations
are run for one day with half-hour time step, while the DAM
and FCR bids are modeled as one-hour products. The model
was formulated as linear program in Fico Xpress optimization
environment and run on a typical PC.

A. Input data

The data used to model EV behavior is taken from the Joint
Research Center European driving study [12], [13], [14], and
[15]. Three EV types were modeled and their data is show in
Table I. Three slow charging points were modeled with power
ratings of 3.7, 7.4 and 11 kW. Fast charging was modeled as
50 kW. DAM and FCR market prices as well as activation data
are from the French power system on Nov. 21, 2018 (EPEX
and RTE data). This day is specifically chosen as it had the
highest volatility of DAM prices within one day in 2018. The
activation scenarios are calculated based on probability density
functions created from the RTE 2018 data of FCR accepted
capacity bids and FCR activated energies using equations:

Activated UP FCR energy

Accepted FCR UP capacity - DT
Activated DN FCR energy

~ Accepted DN FCR capacity - DT

AUP_FCR — (1 9)

ADN FCR _

(20)

Efficiencies used in this paper are as following; slow charg-
ing 75" = 0.95, discharging for driving RN = 0.90, dis-
charging as V2G 7Pt = (.85, and fast charging " = 0.80.
SOE parameters used for all EVs are following: SO EMAX =
1, SOEMN = 0.2, SOE®Y = 0.8, and SOE™ = 0.4. Battery
degradation parameters: DBAT = —0.3429, DBAT = 0.03403,
DEAT = 0.004287, and DBAT = 0.008317.

B. Case Studies

For the same input data seven different charging and FCR
product modes are observed:

1) Dumb or uncontrolled charging: EVs immediately charge
after the plugging to the charging point and charge until
fully charged ;

2) G2V no FCR: unidirectional controllable charging with-
out the possibility of FCR provision,

3) G2V S FCR: unidirectional controllable charging with the
possibility of symmetrical FCR provision,

4) G2V A FCR: unidirectional controllable charging with
the possibility of asymmetrical FCR provision,

5) V2G no FCR: bidirectional controllable charging without
the possibility of FCR provision,

6) V2G S FCR: bidirectional controllable charging with the
possibility of symmetrical FCR provision,

7) V2G A FCR: bidirectional controllable charging with the
possibility of asymmetrical FCR provision,
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TABLE II: Different Charging Modes Results

Dumb G2V G2V G2V V2G V2G V2G

no FCR S FCR A FCR no FCR S FCR A FCR

OF Value 652.75 32949 267.38 -359.39 175.02 -1030.19 -1201.80
Fleet SOE Mean [%] 63.87 6429 64.11 76.60 73.06 71.39 67.55

Over SOEmax [#] 0 0 22 3263 0 306 11

Over SOEmax [MWh] 0 0 0.00 3.35 0 0.09 0.00
Under SOEmin [#] 0 0 1790 225 0 1058 2358
Under SOEmin [MWh] 0 0 1.95 0.21 0 1.70 4.75

IV. RESULTS

The acquired results are show in Table II through 6 com-
parable parameters:

i. OF Value: First stage objective function value in Euros;

ii. SOE Mean [%]: Mean SOE in percent for the whole fleet
and through all scenarios,

iii. Over [#]: Number of timesteps when SOE of individual
EV exceeds its maximum SOE,

iv. Over [MWh]: Sum of energy in timesteps when SOE of
individual EV exceeds its maximum SOE, i.e. the energy
which cannot be stored in specific EV as planned one
day ahead of delivery,

v. Under [#]: Number of timesteps when SOE of individual
EV falls behind its minimum SOE,

vi. Under [#]: Sum of energy in timesteps when SOE of
individual EV falls behind its minimum SOE, i.e. energy
that cannot be withdrawn from the EV as planned one
day before the delivery.

A. Costs and Bids

As displayed in Table II, adding controllability, either
through V2G discharging or through FCR provision, decreases
overall charging costs of the EV fleet. Unidirectional control
without FCR reserve provision splits the total cost in half
compared to the dumb charging, while symmetrical FCR
provision yields additional 10% in total cost decrease. The
overall cost turns to profit in the case of G2V asymmetrical
FCR provision.

Cost of V2G without FCR provision is less than a third
of the dumb charging cost and around 50% of G2V no FCR
cost. Adding FCR provision to V2G charging creates profits
for users where asymmetrical provision is identified as the
financially most attractive option. V2G A FCR mode yields
3.3 times higher revenue compared to G2V A mode.

Reasons for such OF value distribution through modes 3),
4), 6) and 7) is further illustrated in Figures 1, 2, 3 and 4.
The DAM and FCR bids of the EV fleet are shown in sub-
figures a). As shown in Figure 1, G2V S mode is heavily
constrained and can offer FCR only when DAM charging
takes place (only in the morning price valley). G2V A mode is
released of the symmetry constraint and can therefore provide
continuous FCR down reserve and occasional up reserve while
the fleet is charging (Figure 2). Allowing V2G discharging
enables (see Figures 3 and 4) continuous up and down FCR
provision when the EVs are in the idle status (not charging,
discharging or driving). Additional benefit of V2G A mode

compared to V2G S mode is more available FCR provision in
a fleet’s charging/discharging period.

B. Fleet SOE

The mean fleet SOE is around 64% for the first three modes
(Table II) and it increases significantly for G2V A FCR mode
because provision is asymmetrical and only in the direction
of additional charging (up reserve). The three V2G cases are
in between the previously mentioned cases since V2G cases
keep SOE a bit higher to be able to discharge later in the day,
but not as high as the SOE increased during the G2V A FCR
case.

The stochastics behind the FCR activation and SOE be-
haviour are displayed in sub-figures b), which display the mean
fleet SOE during the day (measure units in % on the left x axis)
and error in the form of difference of the real mean SOE after
activation and planned day-ahead mean SOE (measure units
in MWh on the right x axis) for all observed scenarios. Since
there is only low FCR reservation in the G2V S mode, the
SOE deviation is negligible (Fig. 1). On the other hand, G2V
A mode provides FCR in only one direction and the error
in fleet SOE significantly increases, but the mean SOE value
never exceeds the upper SOE limit (Fig. 2). In V2G modes,
Figures 3 and 4, the error exist in both directions, depending
on how activation unfolds in a specific scenario. The The
asymmetrical case, since its activation is not balanced in up
and down directions, suffers from slightly more deviations in
the fleet SOE.

C. Individual EV SOE

The results tackling the individual EV SOE issues are
presented in Table II (last four rows) and subfigures c¢). Rows
Over SOEmax [#]/Under SOEmin [#] and Under SOEmin
[MWHh] show the number of timesteps when the amount of
total energy EVs exceed their SOE maximum or minimum
value. It could be concluded that the SOE of individual EVs
rarely exceeds their limits in all modes except G2V A FCR
mode, which pushes the SOE for quite a number of EVs over
the upper SOE bound. Subfigures c¢) display three lines, the
upper/lower line shows the EV with highest/lowest SOE in a
specific timestep observing all scenarios and the entire fleet.
The medium line shows the planned mean day-ahead SOE
curve for the entire fleet.

The upper conclusion can be confirmed in subfigures c),
where in all figures except Fig. 2 the highest SOE is around
SOEmax. In G2V A mode, the highest SOE is mostly above
the SOE limit, in some timesteps close to 125%. For the lower
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SOE bound, the conclusions are contrary. G2V A FCR mode
yields the lowest number of periods when EVs’ SOE fall
bellow the lower limit (however the number and energy below
this threshold is not negligible). G2V S FCR mode provides
a very small capacity in the FCR market but EVs whose
SOE descend below the minimum threshold is very high, even
higher than in the case of V2G S FCR mode. However, when
we compare the minimum amount an individual EV SOE
reaches in those two modes, Figs. 3 and 1 indicate that in
V2G S FCR mode the worst SOE falls below 0%, while in
G2V S FCR mode it never falls below 5%.

V2G A FCR mode is the most profitable one, but it is
followed by the highest issues when observing the individual
EV SOE minimum limits. The total under SOE energy is
2.8 and 2.4 times higher than in G2V S and V2G S modes,
respectively.

D. Realized Charging/Discharging of a Fleet

Subfigures d) show the amount of total realized charg-
ing/discharging energy of the fleet in different scenarios and
the maximum energy that can be charged/discharged by the
fleet. In both the G2V cases, the charging energy is much lower
than its maximum. In V2G cases, during charging/discharging
periods, it almost reaches maximum in both directions to retain
as much profit as possible from the highest price difference
during the day.

V. CONCLUSION

This paper observes how the individual EV and EV fleet
SOE behave during the FCR reserve provision. It can be
seen that neglecting the FCR activation during the scheduling
process satisfies the SOE boundaries at the fleet level, but leads
to infeasible SOE states of individual EVs. This issue can be
reinterpreted in the following way: in periods when individual
EVs’ SOE exceeds/fall bellow its limits, the aggregator would
in reality be unable to provide the scheduled reserve and suffer
from penalties imposed by the system operator. To solve this
issue the EV aggregator should use the intraday market to
revert to its scheduled operating point. Additionally, sophisti-
cated re-dispatching algorithms that can activate another EV if
the scheduled EV is not able to provide the scheduled service
are needed. One of the options is to include the FCR activation
stochastics in the day-ahead scheduling algorithm and decrease
the number of EVs potentially charging or discharging into
infeasible SOE values.

The final conclusion is that the real value of V2G dispatch-
ing does not lie in selling energy but in creating as wide as
possible capacity for FCR reserve provision.

REFERENCES

[1] International Energy Agency, “Global EV Outlook 2019,” 2019.

[2] European Distribution System Operators for Smart Grids, “Smart charg-
ing: integrating a large widespread of electric cars in electricity distri-
bution grids,” 2018.

[3] Eurelectric, “Smart Charging — Key to unlocking Electro-mobility’s
potential,” Brussels, 2017.

[4] N. E. Koltsaklis, A. S. Dagoumas, and I. P. Panapakidis, “Impact of the
penetration of renewables on flexibility needs,” Energy Policy, vol. 109,
pp. 360-369, Oct. 2017.

[5]
(6]
(71

[8]

(]

[10]

(11]

[12]

[13]

[14]

[15]

E. Ela, M. Milligan, and B. Kirby, “Operating Reserves and Variable
Generation,” Cole Boulevard Golden, 2011.

M. MacDonald, “Impact Assessment on European Electricity Balancing
Market,” Brighton, 2013.

“Frequency Containment Reserve (FCR).” [Online].
https://www.emissions-euets.com/internal-electricity-market-
glossary/793-frequency-containment-reserve. [Accessed: 30-Nov-2019].
O. Borne, M. Petit, and Y. Perez, ‘“Net-Present-Value Analysis for
Bidirectional EV Chargers Providing Frequency Containment Reserve,”
in 2018 15th International Conference on the European Energy Market
(EEM), 2018, pp. 1-6.

T. Soares, T. Sousa, P. B. Andersen, and P. Pinson, “Optimal Offering
Strategy of an EV Aggregator in the Frequency-Controlled Normal
Operation Reserve Market,” in 2018 15th International Conference on
the European Energy Market (EEM), 2018, pp. 1-6.

S. Hashemi, N. B. Arias, P. Bach Andersen, B. Christensen, and C. Tra-
holt, “Frequency Regulation Provision Using Cross-Brand Bidirectional
V2G-Enabled Electric Vehicles,” in 2018 IEEE International Conference
on Smart Energy Grid Engineering (SEGE), 2018, pp. 249-254.

L. Herre, J. Dalton, and L. Soder, “Optimal Day-Ahead Energy and
Reserve Bidding Strategy of a Risk-Averse Electric Vehicle Aggregator
in the Nordic Market,” in 2019 IEEE Milan PowerTech, 2019, pp. 1-6.
“EU Science Hub - European Commission.” [Online]. Available:
https://ec.europa.eu/jrc/en. [Accessed: 30-Nov-2018].

G. Pasaoglu, D. Fiorello, A. Martino, G. Scarcella, A. Alemanno, A.
Zubaryeva, C. Thiel, and L. P. O. of the E. Union, "Driving and parking
patterns of European car drivers - a mobility survey” 2012.

C. Thiel, A. Alemanno, G. Scarcella, A. Zubareyeva, and G. Pasaoglu,
“Attitude of European car drivers towards electric vehicles: a survey,”
JRC Rep., p. 28, 2012.

G. Pasaoglu, D. Fiorello, L. Zani, A. Martino, A. Zubaryeva, and C.
Thiel, "Projections for Electric Vehicle Load Profiles in Europe Based
on Travel Survey Data Contact information”, vol. 1. 2013.

Available:

915

uthorized licensed use limited to: University of Zagreb: Faculty of Electrical Engineering and Computing. Downloaded on January 05,2021 at 10:32:19 UTC from IEEE Xplore. Restrictions apply



2020 6th IEEE International Energy Conference (ENERGYCON)

a) Accepted Fleet DAM Buy/Sell and FCR UP/DN Capacity b) Fleet SOE for Ten Random FCR Activation Scenarios
8 100 10
CH
- 67 N
E 80
4 | __/-\—__76 §
2 . 60 g
g —_ rda o
8 . g g
C oo [ = S S 40 L, g
[ o H
s, o 2
3 20 0o 2
& o
T 41 o
—6 1 —— DAM Capacity DCH Capacity [ r_DN_FCR T r_UP_FCR —— Scenl —— Scen3 Scen5 —— Scen7 —— Scen9
DCH CH Capacity EEE e BUY_DAM I e SELL_DAM —— Scen2 Scend | — Scen6 —— Scen8 —— Scenl0 F-4
-8 -20
5 10 15 20 5 10 15 20
Time [h] Time [h]
c) Individual EV Extreme SOE Values Over All Scenarios d) Available Fleet DAM Buy/Sell and FCR UP/DN Energy and Mean Realized CH/DCH
3
125 CH
21
100 §
- 1]
751 s
- Z ——
£ 50 > °1T - - - -
o ]
a 254 5 -1]
oy
8
0 T -2
—-251 —— Scenl Scen4d —— Scen7 —— Scenl0
DCH -31 —— Scen2 Scen5 —— Scen8 Max CH Energy
-50 ] —— Mean SOE . —— Min SOE . —— Max SOE Anticipated Mean SOE —— Scen3 —— Scen6 —— Scen9 Max DCH Energy
: r . : -4 . . . .
5 10 15 20 5 10 15 20
Time [h] Time [h]
Fig. 1: Results for G2V Symmetric FCR Provision
a) Accepted Fleet DAM Buy/Sell and FCR UP/DN Capacity b) Fleet SOE for Ten Random FCR Activation Scenarios
8
CH
— 6
H
Z 4 - =
S 5]
g 2 - 3
g S ¢
o 04 - @
T w o
[ o H
g @ 2
= o
T 41 o
-6 1 —— DAM: Capacity DCH Capacity - [ r_DN_FCR 1 r_UP_FCR —— Scenl —— Scen3 Scen5 —— Scen7 —— Scen9
DCH CH Capacity EEE e BUY DAM I e SELL_DAM —— Scen2 Scend —— Scen6 —— Scen8 —— ScenlO F-4
-8 -20 r T T r
5 10 15 20 5 10 15 20
Time [h] Time [h]
c) Individual EV Extreme SOE Values Over All Scenarios d) Available Fleet DAM Buy/Sell and FCR UP/DN Energy and Mean Realized CH/DCH
3
125 CH
21
100 §
75 g
Z
R 504 >
y g
9 251 S -1
»
8
0 T -2
—-251 —— Scenl Scen4d —— Scen7 —— Scenl0
—37 —— Scen2 Scen5 —— Scen8 Max CH Energy
_50] — MeanSOE —— MinSOE —— Max SOE Anticipated Mean SOE | P¢H —— Scen3 —— Scené —— Scen9 Max DCH Energy
- - - - -4
5 10 15 20 5 10 15 20
Time [h] Time [h]
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Abstract—Power system decarbonisation is closely followed
by the liberalization of ancillary services to secure a sufficient
volume of services at all times. In Europe, system operators are
adjusting ancillary services markets to allow entrance of new
players. Reserves are the first ones to be liberalized and one of
their potential providers are electric vehicles. They can decrease
their charging costs through reserve provision under negligible
affect on users comfort. However, reserves are highly intertwined
with uncertainty and depend on many parameters. To adequately
address these uncertainties and safely bid in the markets, an
aggregator must adequately integrate them in its optimal bidding
algorithm. In this paper, a new robust model is proposed where
a tight uncertainty set of reserve activation is created using a
realistic reserve activation dataset. The tight robust framework
is analysed on the electric vehicle feet operation under one
aggregator. A sensitivity analysis is performed to find adequate
boundaries of the uncertainty set. The results show that robust
approach can be used to adequately address this uncertainty
allowing the aggregator to choose its risk exposure and hedging
strategy. Also, the results show that neglecting more than 1%
of the most extreme activation volumes could lead towards too
liberal models not securing the battery limits adequately.

Index Terms—Aggregator, Electric Vehicles, Frequency Con-
tainment Reserve, Frequency Restoration Reserve

I. INTRODUCTION

Electric Vehicle (EV) numbers are exponentially growing
and they are expected to take up to 30% of the market share
worldwide by 2030 [1]. While the EVs’ passive charging
can harm the power system, smart charging can bring new
flexibility and help the system operate more efficiently [2], [3].
In Europe, power system balancing is based on four main types
of reserves: Frequency Containment Reserve (FCR), automatic
Frequency Restoration Reserve (aFRR), manual Frequency
Restoration Reserve (mFRR) and Replacement Reserve (RR).
FCR and aFRR are are fast reserves with frequent and short
activations, while mFRR and RR are slower with rare and long
activations [4]. In this paper only the automatically activated
reserves will be addressed as they are technically more suited
for battery systems [5] and can bring higher revenues [6].

This work has been supported in part by the European Structural and
Investment Funds under project KK.01.2.1.02.0063 SUPER (System for
optimization of energy consumption in households)., as well as by the Croatian
Science Foundation and European Union through the European Social Fund
under project Flexibility of Converter-based Microgrids — FLEXIBASE (PZS-
2019-02-7747).
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Electricity market participants can be affected by different
uncertainties stemming from physical or financial conditions.
In case of EVs providing reserve, three uncertainty threads
can be addressed: EV behavior, prices and reserve activation
dynamics. The EV behavior can be modeled using scenarios
[71, [8], [9], [10] and solved by second-stage markets [11],
[12]. Price uncertainties are often addressed by stochastic [7],
[9] or robust frameworks [13]. The last group of uncertainties
is often modeled as fixed probability of activation [11], [13],
[14] or as stochastic models where scenarios are generated
randomly and uniformly [7], [8], [15]. Some more advanced
models includes usage of automatic generation control (AGC)
signal to design the activation scenarios through a truncated
Gaussian distribution [10] or a robust model tackling the worst
case scenario of the manual reserve activation [13]. It is worth
noting that most of the referenced papers (except [12]) target
the United States markets, while European (EU) energy and
ancillary service markets are outside of the focus.

The problem of uncertain reserve activation is more promi-
nent then ever before as the structure of reserve providers
changed from controllable power plants to distributed re-
sources with constrained possibilities. The EVs’ main source
of flexibility are their batteries, but at the same time the
batteries’ state-of-energy (SOE) limits are the most affected
parameters when reserve is activated during the real-time.
Fixed probabilities or scenarios not based on real activation
data do not faithfully represent the uncertainty and the EVs
can be forced to dive into unplanned SOE levels, to recharge
on other (often more expensive) markets or to be unable
to provide the contracted services. The inability to provide
the agreed day-ahead (DA) energy would cause additional
balancing costs, whereas the inability to deliver the contracted
reserve would lead to penalization [10], [14], [15] and po-
tential disqualification. In order to prevent these unwanted
events the uncertain nature of reserve activation should be
addressed adequately. Activation scenarios based on real data
such as Automatic Generation Control — AGC (appropriate
for USA markets [10]) or on publicly available balancing data
in Europe (ENTSO-e transparency platform) are one of the
solutions. However, scenarios can be difficult to create and
computationally burdensome. What is more important, such
models fail to provide the decision-maker the flexibility in
terms of a compromise between the uncertainty and the cost.
On the other hand, the robust formulation is not affected by



those issues and as such can be more relevant for this type
of problems. A prior work in the area focused on the type
of reserves where the number of calls during the day is an
integer value accompanied with a binary value for each call
meaning that reserve will be either fully activated or not [13].
However, this representation resembles manual reserves and
not automatic that are more suitable for EVs.

We argue that there is a scientific gap concerning the
modeling of reserve activation uncertainty and thus we propose
a new robust framework for EU-style markets based on real
balancing data. The focus of the paper is only on reserve
activation uncertainty to isolate this concrete issue, but the
model can be easily expanded with price or behavior uncer-
tainties explained in the above-referenced papers. The main
contribution of the paper is threefold:

1) Reserve activation uncertainty set design based on real
activated energy and reserved capacity from EU markets;

2) A new tight robust formulation for the EV fleet automatic
reserve bidding;

3) A sensitivity analyses of the robust set parameters affect-
ing the EV fleet and individual EV SOE behavior.

The structure of the paper is the following: Section II
defines and explains the mathematical background, Section III
identifies the input parameters and elaborates the case studies,
while Section IV highlights the most important findings.

II. MATHEMATICAL FRAMEWORK

Two models for an EV fleet optimal scheduling are con-
ceived: the deterministic one and the robust one. The deter-
ministic model stands as the basis for the robust design.

A. Nomenclature
1) Sets and Indices:

S Set of scenarios, indexed by s € [1, N],
T Set of time steps, indexed by ¢ € [1, Ny],
1% Set of vehicles, indexed by v € [1, N,].

2) Input Parameters:

A Duration of a time-step [h],

A Full duration of reserve activation,
A{UPIDN}_{FCRAFRR} Eixed Up/Dn FCR/aFRR activation ratio,
CB Capital battery cost of vehicle v [€],

CFCH Fast charging fee [€/kWh],

CDAM DA market electricity price at ¢ [€ /kWh],

Battery capacity of vehicle v [kWh],
CA{UPDN} {FCRAFRR} A tivation fee at ¢ [€ /kWh],
CR{UP/DN} {FCRAFRR} R eservation fee at [€/KW/A],

1% L/Q /3/4} Battery degradatlog c.oeﬁfiments.,

Energy used for driving in vehicle v at ¢ [kWh],
PCP MAX Maximum power limit for ch. stations v at ¢ [kW],
PF CH MAX" Maximum power limit for fast charging [kW],
POBCMAX Maximum power limit for OBC of v [kW],

S OE{MIN/MAX} Min/max allowed SOE of vehicle v [%],
SOET Initial SOE of vehicle v [%],

piSCHFCH} BV slow/fast charging efficiency.
nRUNDCH} BV mobility/V2G discharging efficiency,

3) Variables:

DG Degradation cost of vehicle v at time t [€],

e{BUY/SELL} DAM Energy bought/sold in DA market [kWh],

egctH Energy discharged from vehicle v at ¢ [kWh],
ei,stc HIECH} Energy slow/fast charged to EV v at time ¢ [kWh],
eDhs Energy flow in/out battery used for degradation,
f Sum of costs other than reserve activation [€ ],
g Sum of costs of reserve activation [€ ],

Rt Energy flow not from reserve activation [MWh],
kyt Energy flow from reserve activation [MWh],
rigP/DN}‘{FCR/aFRR} Sold reserve capacity of EV v at ¢ [kW],
soeby, State-of-energy of EV v at time ¢ [kWh].

B. Deterministic Model

The deterministic model takes a fixed activation ratio based
on average activation of specific reserve type and direction
[16]. The objective function (OF) includes costs/revenues
from the energy market, revenues from the reserve capacity,
the V2G degradation cost, the fast charging cost and the
costs/revenues of activated reserve energy. The first four costs
are summed in eq. (D-2), while the costs associated with
reserve activation are summed in eq. (D-3). Objective function:

rmn

it (f+9) (D-1)

f Ny BUY _DAM CDAM SELL DAM CDAM
v t v t

ATlU’I;_FCR . C R}JP_FCR o TE};]‘FCR .C RPN_FCR

UP_aFRR | C RUP_aFRR _

_,ru,t rDN_aFRR .C R?N_aFRR

+ CBEG + eFCH OFCH]}

=3 {2

DN FCR DN_FCR DN_FCR
4rDNFCR. 4 A CAL

(D-2)

UP FCR AUP FCR A- CAUP FCR

UP aFRR UP_aFRR UP_aFRR
rUPFRR 4 A-CA

+’I"DN aFRR ADN aFRR A CADN aFRR]} (D-3)

v,t

Eq. (D-2) manages the costs not associated with reserve acti-
vation, while the costs stemming from the reserve activation
are summed in eq. (D-3). Such division of OF is used to ease
the writing and understanding of the equations in Section II-C.

BUY_DAM _SELL_DAM , UP_FCR
ev t ’ ev ’ TU t ’
DN _FCR , UP_aFRR , DN_aFRR .
'ut 7rvt 7rvt > 0 (D‘4)
eiEtLL‘DAM/A _ EI{Y DAM/A + ,,,UP FCR + 7ﬂUP aFRR
s )
< ml'n(POBC_MAX PCP_MAX) (D—S)
BUY DAM / A — SELL DAM / A +r DN FCR + T‘B}j‘aFRR
OBC_MAX CP MAX .
S mm(PU - 7Pv,t_ )7 (D'6)

The DA variables are modeled as positive values in eq. (D-4).
Charging/discharging power is limited with the On-Board
Charger (OBC) and Charging Point capacity in eqgs. (D-5) and
(D-6). The lower value limits the exchanged power with grid.

soeyy, = SOE™ - By + hyy + kot (D-7)
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The SOE is calculated as a summation of the initial SOE and
all the energy charged/discharged to/from the battery until the
time-step ¢ in eq. (D-7). Similarly as in the OF equation (D-1),
the eq. (D-7) has its terms divided into two categories: variable
hy ¢+ defined in eq. (D-8) deals with variables not associated
with reserve activation, while the variable k,, ; defined in eq.
(D-9) deals with reserve activation variables (later modeled as
random parameters). Energy charged/discharged as reserve ac-
tivation is calculated with inputs A{UPPN}{FCRAaFRR} ¢ [0 1],
Note that in det. case these are fixed scalars, however in sub-
sequent Section, they will be changed to random parameters.

SOEMIN . Bv < SO@E’\; + eBUY_DAM . nCH

v,t+1
_eqs,EHjIDAM 77DCI-I _ A . A/?]DCH . (TE};{ER 4 ngiﬂfRR)
—ERM RN el ™ V€ Tiany;  (D-10)
SOEMAX . B, > soef?,’ﬁ + eB},{i—lDAM -yt
_ egi%TDAM /nDCH 4 A . A . 77CH . (TE,IL_»FlCR + rlal;llafRR)
—ER RN eE T T V€ Tugng: (D-1D)

SOE™. B, < soef%, < SOEMAX. B, for t = Ny; (D-12)
0< BE?tH < PFCHMAX A (D-13)

Battery capacity is limited with eqs. (D-10) and (D-11) consid-
ering the full activation of the reserves. Those two equations
ensure that the SOE will be sufficient in the worst case of the
reserve activation. The SOE in the final timestep is constrained
with Eq. (D-12), while the fast charging limit is set in (D-13).
V2G degradation calculus used in this paper is used as in [17].
Eqs (D-4)—(D-13) are valid Yv € V and Vt € T, except for
egs. (D-10) — (D-11) which don’t apply the final timestep, and
(D-12), which applies only in the last step.

C. Robust Model

Compared to the deterministic model, the activation ratios
. . {UP/DN}_{FCR/aFRR}
in robust model are uncertain parameters (a,, - ; )
bounded by the uncertainty set (US) under eqs. (US-1)-
(US-15). OF minimizes the total cost (R-1) and maximizes
the reserve activation (mimicking the worst-case realization)

using eqs. (R-4)—(R-8). Objective function:

min  (2) R-1)
subject to:
(D-2), (D-4) — (D-6), (D-8), (D-13) ; (R-2)
(D-3), (D-9); (R-3)
max (") <z — g™ (R-4)
max(—h34) < B, - (SOE™ — SOEM™) (R-5)
=A

DCH /. .UP_FCR , _UP_aFRR NRA |
A ATy et ) e

max(hR%) < B, - (SOEM** — SOE™) (R-6)
= A ’
—A Ay T ) = By
max (h53) < B, - (SOEM™ — SOE™) — %% (R-7)
ZA
max (—hyp) < BYGY, for ¢ = Ny (R-8)

=A

To be able to solve the master problem with four related
maximization subproblems, the model is reformulated using
the methodology presented in [18]. Egs. (R-2) are taken unal-
tered from the det. model, while egs. (R-3) uses an activation
variable instead of a fixed activation parameter. Each of the
constraints (including OF) with uncertain parameters from
(R-3) are modeled as independent maximization subproblems
(R-4)—(R-8). OF of the deterministic model eq. (D-1) is recast
as a robust subproblem in eqgs. (R-1) and (R-4). SOE bounds
from Eqgs. (D-10)—(D-12) are reformulated in eqgs. (R-5)—-(R-8).

D. Uncertainty Set

The US is necessary to bound the uncertain reserve activa-
tion parameters which are recast as variables of the inner sub-
problems (R-5)—(R-8). The US stems from the real data taken
from RTE for 2018, where the activation ratio is calculated as
FCR/aFRR Activated Reserve Energy divided by (FCR/aFRR
Accepted Reserve Capacity -A) in each half-hourly timestep.

After a detailed statistical evaluation for each reserve type
(statistics for FCR are shown in Figures la—1b, due to suc-
cinctness of the paper the aFRR analysis is omitted) two
main sets of constraints were constructed: one for single
activation in each timestep shown in Figure la and one for
daily summation of activations shown in Figure 1b. Within
each of these sets, three uncertain parameters are observed:
up (the top graph on each subfigure), down (the right graph)
and up+down activation (the bottom graph). On each of these
graphs three areas are defined, the distribution between the
borders: min and max (QO0 — yellow), 1% and 99% (Ql -
green) and 5% and 95% (Q5 — red) of the uncertain parameter.

Each of those areas represent a tested scenario for sensitivity
analysis (apart those, two more scenarios are tested: Q10 and
Q25, but these are omitted from figures as too many borders
make figures hard to read and understand). On scatter graph in
the center of the subfigures we can see an interrelation between
the up and down uncertain parameters where the borders
from all three side graphs are displayed (vertical lines — up,
horizontal lines — down, slope lines — up + down activation
border). The shaded areas in the scatter graph represent the
area of a specific budget of uncertainty between all borders
(yellow, green, red).

For example, if the Figure la is to be observed the upper
left graph represents the distribution of the FCR up reserve
activation ratios in half-hour resolution. It can be seen that
95% of activations is less than 21% (red curve) of the total
available FCR up capacity. On the same graph, it could be
seen that the half-hourly activations never cross the 47%
(yellow curve) of the total available capacity. In the same
manner the leftmost graph displays the down FCR data, and
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Fig. 1: Statistical Plots of FCR Activation/Reservation Ratios

the lowest graph displays the summation of up and down FCR
activation ratios. The middle scatter graph provides the mutual
dependence of up and down FCR activations. The yellow slope
line, from 0.72 down ratio to 0.72 up ratio, presents the limit
for the summation of the up and down ratios (i.e. half hourly
sumations of ratios never pass the 72% of total capacity),
whereas the green slope line from 0.38-0.38 presents the limit
which the summation of up and down FCR ratios crossed only
1% of all half-hourly timesteps.

The graphically presented constraints from the Figure 1 are

mathematically represented with the following US equations:

V (aUP-FCR qDNFCR UPSFRR GDNGFRR) ¢ A where A is:

A= {ay ™, a ™ a T e
v A A e > 0 (US-D)
E)J,PT_,I;CR + CLEI\; FCR > AFCR ST-;-S}_FCR; (US-Z)
L{PT_’l;CR + ]311 FCR < BFCR . ﬂ;R;Si_FCR; (US-3)
ag}’{l;CR Z HFCR E}R:l FCR’ (US—4)
AR = XTOR R, (US-5)
V< MR I (US-6)
o < N T (US-7)
S AU GDNECR S R, GRATCR (s g

¢ t
UP_FCR
D WD e

t

DN_FCR < \IIECR :,(/)(R 5)_] FCR (US 9)

v,T,t

ZT=1 IUJI:_ lzCR > EFCR . 6(Rt5)_FCR (US-10)

¢
Z aDN-FCR > FCR (R;S)_FCR; (US-11)

—1 U, v,

t
Y el R S TR (US-12)

t
Yo A < QR W (US-13)
(US-2) - (US-13) are analogous for aFRR; (US-14)

(US-2) - (US-14) are similar for (R-4) - (R-S).} (US-15)

The borders are modeled using the US under eqs. (US-1) -
(US-13) for the FCR service and for the subproblem stated in
(R-5). The (US-14) spreads it over aFRR service and (US-15)
over other robust subproblems. For constraints (R-5) and (R-6)
the US is applied up to a specific time-step ¢ and for a
specific EV v. The US equations, uncertain parameters and
dual variables for (R-6) are the same as for (R-5). For sub-
problems (R-4), (R-7) and (R-8) equations are similar in nature
but have different indices: US for OF (R-4) is applied over the
whole observed horizon [1, V;] and over the whole observed
fleet [1, N,], whereas for the (R-8) it is applied up to the last
time-step /Nt and for specific EV v.

The connection of the graphical and mathematical US
constraints is indicated in Figure 1 on top and bottom right
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Fig. 2: Deterministic Case Scheduling Results

corners of each subfigure, e.g. on Subfigure la limits for eqgs.
(US-4) and (US-6) are stated in the top right corner. Note that
the upper case Greek letters on Figure 1 are the right hand
sides of the US equations.

III. TESTING AND VALIDATION

To validate the goal of the robust model and to enable
EV reserve provision without exceeding the SOE limits, the
deterministic model with average yearly activation ratios will
serve as a reference case. The robust model will be tested with
5 different USs, each representing a quantile of the observed
random parameter: 0 (Q0), 1 (Q1), 5 (QS), 10 (Q10), 25%
(Q25). For example, US of 5% for the UP FCR activation
ratio means neglecting the 5% of the lowest (IT"R) and highest
(MFCRY values of the UP FCR activation (red curves/area in
the top graph in Figure 1a).

A. Input Parameters

The EV driving/parking behaviour from the JRC European
driving study [19] and [20] was used and reformulated as two
input parameters used in this paper: EV driving consump-
tion (ERYN in eq. (D-7)) and maximum possible CP energy
(ES};—MAX in eqs. (D-5) and (D-6)). The EV behaviour for
France was simulated with total number of EVs 581. Vehicle
type and trip data was used as the basis to create three EV
models for this simulations with three distinct parameters:
battery capacity, OBC size, and fleet share. Those three types
are: small EV (20 kWh, 3.7 kW, 30%), medium EV (40
kWh, 7.4 kW, 40%) and large EV (60 kWh, 11 kW, 30%).
In total, the fleet’s battery capacity is 23 MWh, whereas the
installed OBC power is 4 MW. For the simulation purposes,
the price data (energy and reserve) is also used for the French
power system. From the French EPEX DA market price
(September 21, 2018 — average: 48.86 €/MWh) and from the
RTE website the FCR reserve price (first week of 2019 — 4.83
€/MW/0.5h) are taken. Since aFRR during that period was
priced at a regulated fee, that fee is used for both directions:
4.84 €/MW/0.5h.

B. Results

The scheduling results are shown in Figures 2-3, whereas
the ex-post simulation results using 100 real-world scenarios
are summarized in Figure 4. Figures 2-3 show the solution of
DA bidding variables in MW over whole fleet in each timestep.
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Figure 4 shows four types of model validation parameters:
min/max ind. SOE (right axis in %) and min/max fleet-wise
energy exceeding the SOE limits (left axis in MWh). All
validation parameters refer to the worst-case scenario. Figure
2 shows the DA plans for the reference deterministic case,
whereas Figure 3 show the robust model results for the US
of 25, 5, and 0% quantiles. The deterministic case bids in
the reserve market in a very wide range where average bid
reserve capacites are 6.29 and 4.49 fleet-wise for up and down
FCR, respectively (Figure 2). The mild activation constraints
of 25% quantile do not consider more than 50% of realized
historic activations and such bidding is even more intense
where average bid capacities are 6.67 and 4.95 MW for
up and down FCR, respectively (Figures 3a). Tightening the
activation constraints to 5% quantile, to be closer to their
min/max values, the amount of bid capacities decreases and
in average it makes 1.94 and 4.05 MW for up and down
FCR, respectively (Figure 3b). The smallest amounts of bid
capacities are achieved for the tightest constraints set on
their min/max values (Figure 3c). In average, for QO, bid
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up and down FCR capacities are 1.11 and 1.34, respectively.
Note that only deterministic case utilized smaller amounts or
aFRR reserve, whereas robust model completely neglected that
option. The main reason for such happening is that aFRR is
highly more uncertain than FCR.

In correlation to the amount of bid capacities for robust
cases, the validation parameters also decrease as the con-
straints tighten, as shown on Figure 4. It is clear that US
of Q25 doesn’t sufficiently bound the reserve activation, and
that it results in worse solution than deterministic case. The
total energy beyond the SOE limits (green + yellow from
Figure 4) in Q25 is 18.57 MWh and in deterministic case
it is 16.38 MWh. Maximal individual SOE is worse in Q25
than in deterministic case, but the min SOE is better in Q25.
Other robust cases have no problems with min SOE constraint
at all. Q10 and Q5 have both less fleet-wise energy beyond
SOE limits (in total) and slightly better max SOE than det.
case but still their results yield too much SOE violations. Q1,
however, shows the true face of robust solution where the SOE
limits are only slightly violated in over SOEMAX direction
with energy exceeding SOEMAX in amount of around 3
MWh with maximal SOE of 126.86%. The QO case provides
the most conservative solution without any SOE violation
whatsoever. In sense of SOE violation this is the best solution,
but being conservative in SOE limits aspect directly means
lower revenues in financial aspect.

IV. DISCUSSION AND CONCLUSION

This paper proposed a detail robust EV scheduling model
which encompasses uncertainty of reserve activation. To create
uncertainty sets and validation scenarios real balancing data
from European TSOs was used. The statistical analysis of the
activation/reservation defined the uncertainty sets. Then the
sensitivity analysis on different uncertainty sets (0-25%) was
performed and all of them were compared to det. case often
used in the literature. The main finding of the paper is the
proof that uncertainty of reserve activation can be adequately
cast in a robust form and that such models can guarantee EV
reserve scheduling without possibility of crossing the SOE
limits. Neglecting more than 1% of historic activation can
result in too liberal model which doesn’t fulfill its task of
securing the battery limits. However, models with less than 1%
of historic activation are pretty conservative and yield lower
profits. The compromise between the covered uncertainty and

expected profit must be made while considering the tightness
of the robust formulation. The beauty of the proposed model
lies in the possibility to use the formulation for other technolo-
gies (stationary batteries, power plants...), jointly with other
markets and along with other uncertainties such as price, EV
behaviour, bidding acceptance etc.

REFERENCES

[1] International Energy Agency, “Global EV Outlook 2019,” 2019.

[2] IRENA (2019), Innovation landscape brief: Electric-vehicle smart charg-
ing, International Renewable Energy Agency, Abu Dhabi.

[3] I Pavié, T. Capuder, and I. Kuzle, “Low carbon technologies as providers
of operational flexibility in future power systems,” Appl. Energy, vol.
168, pp. 724-738, Apr. 2016.

[4] ENTSO-E, “ENTSO-E Balancing Report,” 2020.

[5] Ramboll, “Ancillary Services From New Technologies,” 2019.

[6] J. Engels, “Integration of Flexibility from Battery Storage in the Elec-
tricity Market,” 2020.

[71 M. Alipour, B. Mohammadi-Ivatloo, M. Moradi-Dalvand, and K. Zare,
“Stochastic scheduling of aggregators of plug-in electric vehicles for
participation in energy and ancillary service markets,” Energy, vol. 118,
pp. 1168-1179, Jan. 2017.

[8] M. Shafie-Khah, M. P. Moghaddam, M. K. Sheikh-El-Eslami, and J. P. S.
Cataldo, “Optimised performance of a plug-in electric vehicle aggregator
in energy and reserve markets,” Energy Convers. Manag., vol. 97, pp.
393-408, Jun. 2015.

[9] 1. Momber, A. Siddiqui, T. G. S. Roman, and L. Soder, “Risk averse
scheduling by a PEV aggregator under uncertainty,” IEEE Trans. Power
Syst., vol. 30, no. 2, pp. 882-891, Mar. 2015.

[10] S. I. Vagropoulos and A. G. Bakirtzis, “Optimal bidding strategy for
electric vehicle aggregators in electricity markets,” IEEE Trans. Power
Syst., vol. 28, no. 4, pp. 40314041, 2013.

[11] P. Sanchez-Martin, S. Lumbreras, and A. Alberdi-Alen, ‘“Stochastic
programming applied to ev charging points for energy and reserve
service markets,” IEEE Trans. Power Syst., vol. 31, no. 1, Jan. 2016.

[12] C. Goebel and H. A. Jacobsen, “Aggregator-Controlled EV Charging
in Pay-as-Bid Reserve Markets with Strict Delivery Constraints,” IEEE
Trans. Power Syst., vol. 31, no. 6, pp. 4447-4461, Nov. 2016.

[13] M. Kazemi, H. Zareipour, N. Amjady, W. D. Rosehart, and M. Ehsan,
“Operation Scheduling of Battery Storage Systems in Joint Energy and
Ancillary Services Markets,” ITSG, vol. 8, no. 4, Oct. 2017.

[14] M. R. Sarker, Y. Dvorkin, and M. A. Ortega-Vazquez, “Optimal partici-
pation of an electric vehicle aggregator in day-ahead energy and reserve
markets,” IEEE Trans. Power Syst., vol. 31, no. 5, Sep. 2016.

[15] B. Han, S. Lu, F. Xue, and L. Jiang, “Day-ahead electric vehicle ag-
gregator bidding strategy using stochastic programming in an uncertain
reserve market,” IET Gener. Transm. Distrib., vol. 13, no. 12, Jun. 2019.

[16] I. Pavié, H. Pandzi¢, T. Capuder, “Electric Vehicles as Frequency
Containment Reserve Providers,” IEEE International Energy Conference
(ENERGYCON), Gammarth, Tunisia, 2020.

[17] I Pavié, H. Pandzi¢, and T. Capuder, “Electric vehicle based smart e-
mobility system — Definition and comparison to the existing concept,”
Appl. Energy, vol. 272, p. 115153, Aug. 2020.

[18] J. M. Morales, A. J. Conejo, H. Madsen, P. Pinson, and M. Zugno,
Integrating Renewables in Electricity Markets, vol. 205. Boston, MA:
Springer US, 2014.

[19] G. Pasaoglu, D. Fiorello, A. Martino, G. Scarcella, A. Alemanno, A.
Zubaryeva, C. Thiel, and L. P. O. of the E. Union, "Driving and parking
patterns of European car drivers - a mobility survey” 2012.

[20] G. Pasaoglu, D. Fiorello, L. Zani, A. Martino, A. Zubaryeva, and C.
Thiel, "Projections for Electric Vehicle Load Profiles in Europe Based
on Travel Survey Data Contact information”, vol. 1. 2013.



Biography

Ivan Pavi€ is a senior researcher at Department of Energy and Power Systems at Faculty of
Electrical Engineering and Computing, University of Zagreb. He received his bachelor’s and
master’s degree in July 2012 and 2014 of the same Faculty, respectively.

His research interests are integration of novel distributed technologies, especially electric
vehicles, into the power system and electricity markets as well as overall system planning and
optimization. In his research activities special attention is on the development of market bidding
algorithms for various stakeholders and the design of market clearing algorithms.

He participated in numerous science projects funded by European Commission and Croatian
Science Foundation. Most of them are related to electric vehicles, prosumers, and microgrids
and their market participation. Alongside active participation on the projects daily routines, he
also took part into writing of the proposals for some of the projects.

Ivan is involved into teaching activities as teaching assistant in Master Programme courses
(Electric Power Market, Electric Power System Maintenance, Energy Storage, Power System
Planning etc.) and through leading of the laboratory exercises at Smart Grid Laboratory. He
spent nine months (2015/2016) on a specialization at Beijing Jiaotong University, Beijing.
He has published a range of conference (25) and scientific journal papers (10) and worked
on numerous technical studies for national electrical power utility or private investors (long-
term development of distribution networks, optimal connection of new grid users to distri-
bution/transmission network, market development, cost-benefit analysis, integration of battery
storage).

Ivan is a member of professional associations IEEE, CIGRE, INFORMS, and HDO.

202



Biography

Journal Papers

[J1]

[J4]

[J5]

[J10]

I. Pavi¢, T. Capuder, and 1. Kuzle, “Value of flexible electric vehicles in providing
spinning reserve services,” Applied Energy, vol. 157, pp. 60-74, Nov. 2015, ISSN:
03062619. DOI1: 10.1016/j.apenergy.2015.07.070.

I. Pavi¢, T. Capuder, and I. Kuzle, “Low carbon technologies as providers of oper-
ational flexibility in future power systems,” Applied Energy, vol. 168, pp. 724-738,
Apr. 2016, 1SSN: 0306-2619. DOI: 10.1016/J.APENERGY.2016.01.123.

I. Pavi¢, T. Capuder, and 1. Kuzle, “A Comprehensive Approach for Maximizing
Flexibility Benefits of Electric Vehicles,” IEEE Systems Journal, pp. 1-12, 2017,
ISSN: 1932-8184. DOI1: 10.1109/JSYST.2017.2730234.

I. Pavi¢, H. Pandzi¢, and T. Capuder, “Electric vehicle based smart e-mobility sys-
tem — Definition and comparison to the existing concept,” Applied Energy, vol. 272,
p. 115153, Aug. 2020, 1SSN: 03062619. DOI: 10.1016/ j . apenergy.2020.115153.

“Generation scheduling in power systems with high penetration of renewable en-
ergy,” Journal of Energy : Energija, vol. 66, no. 1-4, pp. 150-164, 2017, 1SSN: 1849-
0751.

“Electricity market design in croatia within the european electricity market — rec-
ommendations for further development,” Energies, vol. 11, no. 2, pp. 1-20, 2018,
ISSN: 1996-1073. DOI: 10.3390/en11020346.

“Energy and reserve co-optimisation — reserve availability, lost opportunity and up-
lift compensation cost,” let generation transmission and distribution, vol. 13, no. 2,

pp. 229-237, 2019, 1SSN: 1751-8687. DOI: 10.1049/iet-gtd.2018.5480.

“Defining and evaluating use cases for battery energy storage investments: Case study
in croatia,” Energies, vol. 12, no. 3, p. 376, 2019, 1SSN: 1996-1073. DOI1: 10.3390/
en12030376.

“Experimental testing and evaluation of lithium- ion battery cells for a special-purpose
electric vacuum sweeper vehicle,” IEEE access, vol. 8, pp. 216 308-216319, 2020,
ISSN: 2169-3536. DOI: 10.1109/access.2020.3040206.

“Optimal battery storage participation in european energy and reserves markets,” En-
ergies, vol. 13, pp. 1-22, 2020, 1SSN: 1996-1073. DOI: 10.3390/en13246629.

203


https://doi.org/10.1016/j.apenergy.2015.07.070
https://doi.org/10.1016/J.APENERGY.2016.01.123
https://doi.org/10.1109/JSYST.2017.2730234
https://doi.org/10.1016/j.apenergy.2020.115153
https://doi.org/10.3390/en11020346
https://doi.org/10.1049/iet-gtd.2018.5480
https://doi.org/10.3390/en12030376
https://doi.org/10.3390/en12030376
https://doi.org/10.1109/access.2020.3040206
https://doi.org/10.3390/en13246629

Biography

Conference Papers

[C1]

[C4]

[C5]

I. Pavi¢, T. Capuder, N. Holjevac, and I. Kuzle, “Role and impact of coordinated EV
charging on flexibility in low carbon power systems,” in 2014 IEEE International
Electric Vehicle Conference (IEVC), IEEE, Dec. 2014, pp. 1-8, ISBN: 978-1-4799-
6075-0. pOI: 10.1109/IEVC.2014.7056172.

L. Pavi¢, T. Capuder, and 1. Kuzle, “Defining the Role of Traditional and Low Car-
bon Technologies in Providing Flexibility for Future Power Systems Operation,” in
Digital Proceedings of the 10th Conference on Sustainable Development of Energy,
Water and Environment Systems — SDEWES, 2015.

T. Martinsen, N. Holjevac, B. A. Bremdal, I. Kuzle, J. M. Guerrero, T. Dragicevic,
I. Pavi¢, and Q. Shafiee, “Improved Grid Operation Through Power Smoothing Con-
trol Stretegies Utilizing Dedicated Energy Storage at an Electric Vehicle Charging
Station,” in CIRED Workshop Helsinki, 2016, pp. 1-4.

I. Pavi¢, N. Holjevac, M. Zidar, 1. Kuzle, and A. Neskovi¢, “Transportation and
power system interdependency for urban fast charging and battery swapping stations
in Croatia,” in 2017 40th International Convention on Information and Communi-
cation Technology, Electronics and Microelectronics, MIPRO 2017 - Proceedings,
2017, 1SBN: 9789532330922. DO1: 10.23919/MIPR0.2017.7973652.

I. Pavi¢, T. Capuder, N. Holjevac, and I. Kuzle, “Utjecaj elektricnih vozila na razvoj
prijenosnog sustava,” in 2017 40th International Convention on Information and
Communication Technology, Electronics and Microelectronics, MIPRO 2017 - Pro-
ceedings, Opatija, 2017.

I. Pavi¢, T. Capuder, and I. Kuzle, “Fast charging stations — Power and ancillary
services provision,” in 2017 IEEE Manchester PowerTech, IEEE, Jun. 2017, pp. 1-6,
ISBN: 978-1-5090-4237-1. DOI: 10.1109/PTC.2017.7981190.

L. Pavi¢, T. Capuder, 1. Kuzle, and H. PandZi¢, “Analiza aspekata fleksibilnosti buduceg
elektroenergetskog sustava s integriranim elektriénim vozilima,” in /3. savjetovanje
HRO CIGRE, 2017, pp. 1-10.

M. Zidar, 1. Pavi¢, N. Holjevac, D. Jaksi¢, T. Radocaj, and 1. Kuzle, “Integracija
infrastrukture za punjenje elektri¢nih vozila u distribucijsku mrezu Karlovca,” in /3.
savjetovanje HRO CIGRE, 2017, pp. 1-8.

I. Pavi¢, T. Capuder, and H. PandZzi¢, “Profit margin of electric vehicle battery ag-
gregator,” in 2018 IEEE International Energy Conference (ENERGYCON), 1EEE,
Jun. 2018, pp. 1-6, ISBN: 978-1-5386-3669-5. DOI: 10.1109/ENERGYCON . 2018 .
8398790.

204


https://doi.org/10.1109/IEVC.2014.7056172
https://doi.org/10.23919/MIPRO.2017.7973652
https://doi.org/10.1109/PTC.2017.7981190
https://doi.org/10.1109/ENERGYCON.2018.8398790
https://doi.org/10.1109/ENERGYCON.2018.8398790

Biography

[C10]

[C11]

[C12]

[C13]

[C14]

[C15]

[C16]

[C17]

[C18]

[C19]

[C20]

I. Pavi¢, H. Pandzi¢, and T. Capuder, “Electric vehicles as frequency containment re-
serve providers,” in 6th IEEE International Energy Conference, ENERGYCon 2020,
Institute of Electrical and Electronics Engineers Inc., Sep. 2020, pp. 911-917, ISBN:
9781728129563. DOI: 10.1109/ENERGYCon48941.2020.9236585.

I. Pavi¢, H. Pandzi¢, and T. Capuder, “Tight Robust Formulation for Uncertain Re-
serve Activation of an Electric Vehicle Aggregator,” in 2021 IEEE PowerTech, Madrid,
2021, pp. 1-6.

“Distribution network reliability and asset management,” in Proceedings of Interna-
tional Conference on Condition Monitoring, Diagnosis and Maintenance 2015, 2015,
pp- 205-214.

“Operational reliability impact on development and maintenance of the distribution
system,” in 5. savjetovanje Hrvatskog ogranka Medunarodne elektrodistribucijske

konferencije, 2016, pp. 1-7.

“Operating reserve allocation methods relative to energy unit commitment,” in /n-
ternational Conference on Energy, Power and Environmental Engineering (ICEPEE
2017), P. International Conference on Energy, Ed., DEStech Publications, Inc., 2017,
pp- 243-249, 1SBN: 978-1-60595-456-1.

“Electricity markets overview — market participation possibilities for renewable and
distributed energy resources,” in /4th International Conference on the European En-
ergy Market (EEM), Curran Associates, 2017, pp. 1-5, 1SBN: 978-1-5090-5499-2.
DOI: 10.1109/EEM.2017.7981917.

“Capacity remuneration mechanisms in energy winter package,” in 13. savjetovanje
HRO CIGRE, 2017, pp. 1-7.

“Croatian electricity market — position of distributed energy resources,” in /3. savje-
tovanje HRO CIGRE, 2017, pp. 1-10.

“Models for the participation of aggregators of distributed flexibility services providers
in the electricity market in croatia,” in Sixth Session of CIRED Croatian National

Committee, 2018, pp. 1-10.

“Decentralized master-slave communication and control architecture of a battery
swapping station,” in /8th IEEE International Conference on Environment and Elec-

trical Engineering, 2018, pp. 1-6.

“Impact of an aggregator of distributed energy resources on traditional power system
participants,” in Cired Workshop 2018 on Microgrids and Local Energy Communi-
ties, 2018, pp. 1-4.

205


https://doi.org/10.1109/ENERGYCon48941.2020.9236585
https://doi.org/10.1109/EEM.2017.7981917

Biography

[C21] “Areview of energy storage systems applications,” in Mediterranean Conference on

Power Generation, Transmission, Distribution and Energy Conversion, 2018, pp. 1-

6.

[C22] “Effect of stochastic variables on balancing mechanism,” in 2019 International Con-

ference on Modeling, Simulation, Optimization and Numerical Techniques (SMONT),

Atlantis press, 2019, pp. 211-214, 1SBN: 978-94-6252-712-6. DOI: 10.2991/smont-
19.2019.47.

[C23] “Market-oriented power system operation adjusted for new distributed technology —
case study france,” in /4. savjetovanje HRO CIGRE, 2019, pp. 1-9.

[C24] “Dynamic electricity pricing tariffs:trade-offs for suppliers and consumers,” in Mediter-
ranean Conference on Power Generation, Transmission , Distribution and Energy
Conversion 2020., 2020, ch. 1, p. 6.

[C25] M. Kostelac, I. Pavi¢, and T. Capuder, “Mathematical model of flexible multi-energy
industrial prosumer under uncertainty,” in 2020 International Conference on Smart
Energy Systems and Technologies (SEST), 2020, pp. 1-6. DOI: 10.1109/SEST48500.
2020.9203240.

[C26] M. Kostelac, I. Pavi¢, and T. Capuder, “Mathematical model of flexible multi-energy
industrial prosumer under uncertainty,” in 2020 International Conference on Smart
Energy Systems and Technologies (SEST), 2020, pp. 1-6. DOI: 10.1109/SEST48500.
2020.9203240.

206


https://doi.org/10.2991/smont-19.2019.47
https://doi.org/10.2991/smont-19.2019.47
https://doi.org/10.1109/SEST48500.2020.9203240
https://doi.org/10.1109/SEST48500.2020.9203240
https://doi.org/10.1109/SEST48500.2020.9203240
https://doi.org/10.1109/SEST48500.2020.9203240

Zivotopis
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