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Solving Stochastic Unit Commitment by Column Generation

In recent years the expansion of energy supplies from ®leghewable sources
such as wind has triggered an increased interest in staclgsimization models
for generation unit commitment. Several studies have nedi¢he problem as a
mixed-integer stochastic (piecewise linear or convex cptér) multi-stage pro-
blem. Solving this problem directly is computationallyraxttable for large instan-
ces and many alternative approaches have been proposeeéveftpfew of them
exploit the structure of the multi-stage formulation. Instialk we outline how
a Dantzig-Wolfe reformulation can be used to decomposetti@hastic problem
by scenarios. We develop a Branch & Price framework whichtwardle general
convex generation costs and is capable of solving stochasiti commitment pro-
blems to optimality. Numerical results are given to illasér that convergence can
be achieved within a few iterations of our method.
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