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DE DO 9.01 0.958 29.87 I
DNN + DO 6.99 0.745 25.97 ‘
DNN 4.54 0.653 15.5
FR DO 6.47 0.93 20.31 I ‘
DNN + DO 5.3 0.759 16.2
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Thanks for listening!

leonard.tschora@bcmenergy.fr
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Bonus - Formulating the Dual Problem

max Z(—A2VP AVP)

Ag[0,1]

uc. Y AVi=0

A2 VP
LANMK)=> " —=L — AiViPo; + AA; Vi — MiA; + Ki(Ai — 1)

min D(\) = min > Dj(A) with D;(A)

(1) 0, if Vi(Poi — A) > 0
=< (2) Vi(A = & = Poy), if Vi(A — P; — Po;)) > 0

(3) 5 (X — Poy)?, if A € [Poj, Poj + P
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Bonus - The Dichotomy Search

Differentiable dichotomy search. H is the Heaviside function.

Ib + -500€/MWh
ub < 3000€/MWh
found <« False
while (found = False) and (ub — /b > 2% 0.01) do
M e e
Dy < D'(M)
found < Dy =0
ub < ub — H(Dp) * (ub — M)
Ib < M — H(Dp) * (M — Ib)
end while
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Bonus - The DNN + DO model
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