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Dynamic Electricity Pricing via the H,, Control
Considering Uncertainties in Market Participants’ Behavior

«Y. Okawa and T. Namerikawa (Keio Univ./JST CREST)

Abstract— This paper deals with a dynamic pricing based on the H, control considering uncertainties in
market participants’ behavior. While the dynamic pricing is a decision procedure of electricity price based
on power demand and supply by selfish market participants, power consumers and generators, their behavior
contains uncertainties. Therefore, the robustness against these uncertainties is required to meet the power
demand-supply balance. Then, in this paper, we propose the novel price decision procedure based on the
H control and also show the effectiveness of our proposed price decision method in simulation results.
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Table 1: Area data
Area 1l | Area2 | Area 3 | Area 4
peak load [1000MW] 18.55 34.90 9.30 9.85
number of node 25 37 27 18
neighbor areas {2} {1,3,4} {2} {2}
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