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Abstract: A new robust scheduling method for pumping water in a water distribution system under
the uncertainty of activating regulation reserves is proposed in this paper. During the operation of
power systems, utilizing the energy equipment of the customer to enhance supply-demand control
is attracting attention. Because water pumps have been already installed, they can be regarded as
a relatively inexpensive, operational, and flexible resource. Changes in the operation of the water
pump can contribute to the power supply and demand control. The proposed method helps generate
a robust daily schedule for pumping water and provides regulation reserves under the uncertainty
of activating regulation reserves. It is based on electric energy prices and regulation reserves, hourly
water demand profiles, and the properties of water flow quantity and the electricity consumption of
water pumps. This method comprises an optimization model formulated using mixed integer linear
programming, validated through simulations of water pumping scheduling under certain scenarios.
The results indicate that the net operational cost decreased when water pumps provided regulation
reserves; further, the operational feasibility of providing these reserves from water pumps is clarified.
The proposed model makes it possible to optimize power system operation that integrates the water
supply system.

Keywords: water pumps; regulation reserves; robust optimization; mixed integer linear programming

1. Introduction

Water supply is an essential public infrastructure in modern society. The electric-
ity consumption of water supply projects in Japan accounts for about 1% of the annual
electricity consumption of the country [1]. Among these projects, the share of electricity con-
sumption by water supply facilities, especially pumps, is the highest. Therefore, the New
Water Supply Vision formulated by the Ministry of Health, Labour and Welfare (MHLW)
in 2013 [2] recommends energy-saving measures for water supply facilities, and thus, each
municipality has created its own water supply vision. In the United States, the high energy
cost related to the power consumption of pumps in water supply has become a concern [3].
In response to these social demands for energy conservation and energy cost reduction,
energy management methods for water supply systems have been proposed [4-15].

One of the difficulties in optimizing the energy management of water supply systems
is that the power consumption characteristics of the water pumps are non-linear. If the
non-linear characteristics of water pumps are treated in the optimization problem, it is
modeled as a mixed integer non-linear programming (MINLP), which cannot be solved by
general optimizing solvers. Therefore, methods using by meta-heuristics [6-8] and a branch
and bound algorithm [9,10] have been proposed to solve the problem. The optimization
models have been proposed to solve for the non-linear characteristics of the water pumps
as mixed integer linear programming (MILP) by linear relaxation [4,5,12].
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An optimization model was proposed to determine the water pump operation where
daily power consumption is minimized by modeling it as an MILP [4]. The characteristics
of the power consumption for non-linear pump flow rates are approximated by a piecewise
linear function divided into two value ranges. An optimization model was proposed for
water pump operation with demand response (DR) using the water pump [5]. An energy
cost minimization model in the time-of-day rate system was obtained by combining a
water supply simulator, EPANET [16], proposed in [6]. In [11], the authors proposed an
optimization model for water pump operation, including the start-up and shut-down costs
of water pumps and the physical constraints of the water distribution network. Further, it
was modeled as an optimization problem that minimizes the objective function, which is
the energy cost minus the incentive by DR, assuming incentive DR. In [12], an optimization
model was proposed wherein water pump operational planning was modeled as an MILP,
and it is robust to the error in the predicted value of the water demand at each time.
The characteristics of power consumption with respect to the pump flow rate are studied
using piecewise linear regression to extract an efficient pump operation pattern and to
linearize the characteristics of water pumps. In [13], a facility-scale optimization problem,
including the operation of water treatment plants and pumps, formulated as an MILP,
was proposed. The model was used to evaluate the potential cost savings of the water
distribution system providing flexibility to the power systems. In [14], the model included
the physical constraints of the water distribution network. Further, an optimization model
was proposed that minimizes the energy loss of water caused by water distribution using
a cost function weighted by the price of electricity as the objective function. A method
for determining the operation of pumps installed in the water distribution network in a
Markov decision process was also proposed [15].

Thus, various optimization models have been proposed for the energy management
of water distribution systems in water supply. In recent years, commercial solvers such
as the Gurobi Optimizer [17] and CPLEX [18], which can rapidly solve MILPs fast, have
become more widely available, and modeling with MILPs [4,5,12] is considered highly
versatile and practical.

The penetration of variable renewable energy (VRE) power sources such as photo-
voltaic (PV) and wind power (WP) has been progressing rapidly. The output of PVs and
WP fluctuates because of changing weather conditions such as solar radiation and wind
speed; therefore, supply and demand are matched by increasing or decreasing the output
of the thermal power units in accordance with the VRE output fluctuations. When the
VRE further penetrates into the power system and the ratio of the VRE power output in
the power supply increases, the shortage of the regulation reserve capacity caused by a
decrease in the number of thermal power plants and the shortage of lowering capacity
caused by the minimum output constraint of the thermal power plants will contribute
to greater issues in supply and demand control. When the output of the VRE increases
and it becomes difficult to maintain the supply-demand balance, the output of the VRE is
curtailed. However, the marginal cost of the VRE power sources such as PV and WP can
be considered zero. Activating the DR, which shifts the electricity load of demand-side
equipment during the time when the curtailment occurs, has the potential to reduce power
generation costs. Demand-side equipment with fast response times to supply and demand
adjustment commands can be used as a regulation reserve.

In this study, the water distribution system is treated as a demand-side equipment in
the power system. In the water distribution system, the timing of pumping water into the
reservoir can be changed by the water pump, that is, the timing of electricity consumption
can be shifted. Therefore, electricity demand is sufficiently flexible to activate the DR.
In addition, if the pump is a variable speed water pump with an inverter, the water pumps
can be used as a regulation reserve because it is possible to continuously change the load
and control the number of pumps. Moreover, if the assets of the existing water distribution
system can be utilized, the water distribution systems can contribute to the supply and
demand adjustment of the power system at a low cost. The literature [19] indicates that DR
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as an ancillary service, which provides regulation reserves for water pumps in the water
supply, is technically feasible, and a higher rate of inverterization of the pumps enables
continuous demand adjustment.

We previously proposed an optimal operational planning model for water pumping
in water distribution systems [20]. This model can shift the electricity demand based on
electrical energy price and provide regulation reserves for the power system. The model
assumed only a limited scenario of whether the regulation reserves provided would be
activated. Therefore, when the regulation reserves are randomly activated during a period
of time, the reservoir may be full or empty, and stable water supply may not be possible.
In this study, robust optimization is applied to the operation scheduling of water pumps to
obtain a feasible solution under bounded uncertainty. By using a robust planning model,
even when the provided regulation reserves are randomly activated during a period of
time, the reservoir will never be full or empty, and a stable water supply can be expected.

Against this background, this paper proposes a robust optimal operational planning
model for water pumps in a scenario where the activation of the regulation reserves
provided to the power system is uncertain. The optimization problem proposed in this
paper is an extension of the optimization problem in [20]. The proposed model, formulated
as an MILP, aims to minimize the net cost by combining the cost of electricity required for
the operation of the water pump and the revenue for providing the regulation reserves to
the power system. The proposed model in this paper is characterized by its optimization,
including the provision of regulation reserves to the power system, compared to the model
proposed in previous studies. Our contributions are provided in detail below.

*  Robust operational planning model under the uncertainty of activating regulation
reserves: The proposed model is sufficiently robust to maintain the water volume in
the reservoir within the constraints and to maintain a stable water supply when there is
uncertainty about whether the regulation reserves provided to the power system will
be activated. Because the proposed optimal operational planning model is formulated
as an MILP, it can be solved by many commercial solvers and is highly practical.

®  Determination of water pump operation based on electrical energy prices and incen-
tive prices: In the proposed model, it is possible to optimize the water pump operation
plan according to the electrical energy prices and the incentive prices for each time
slot to provide regulation reserves presented in advance by the retail electric utilities
and aggregators.

The rest of this paper is organized as follows. In Section 2, the assumed environment in
this paper is described. In Section 3, the proposed water pump optimal operation planning
model is described. In Section 4, we describe the results of the numerical experiments with
the proposed model. The changes in the operational plan resulting from the optimization
of changes in the price of electricity and regulation reserves are discussed. In Section 5,
we summarize the contents of this paper.

2. Assumed Environment
2.1. Water Distribution System

The water distribution system assumed in this study is shown in Figure 1. In this
study, a pumping station with parallel water pumps, a reservoir, and a water distribution
network are assumed to comprise the water distribution system.

The water supplied from the water purification plant is pumped into the reservoir by
water pumps that operate on electricity. The flow rate of the water pumps can be changed
by changing power consumption using a variable speed gearbox. The water pumped into
the reservoir is supplied to the water distribution network based on the water demand. This
paper analyzes the provision of regulation reserves to the power system using water pumps
at the pumping station. The simplified system described above is studied; a physically
detailed modeling of the water distribution network is not done in this study.
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Figure 1. Assumed water distribution system.

2.2. Price Information

This paper assumes a scenario wherein a water pump operation plan is prepared
based on the electrical energy price and the incentive price at each time slot to shift
power consumption and provide regulation reserve capacity. The electrical energy price
and incentive price for each time slot and the time of procuring the DR are provided by
the contracted retail electricity provider or the aggregator before the preparation of the
operation plan, and there is no uncertainty.

2.3. Regulation Reserves

This section discusses the assumptions about the provision and activation of regulation
reserves. In this paper, the following assumptions were considered for the provision and
activation of regulation reserves.

e  Compensation is paid by the contractor based on the incentive price for the regulation
reserve capacity provided during each time slot. In this case, the occurrence of the
consideration does not depend on whether the regulation reserves are triggered during
actual operation.

¢ Inactual operation, the final volume of provision is determined through transactions
with retail electricity providers and aggregators. In this paper, the amount that can be
provided in the plan is treated as the amount provided.

¢  The time and amount of the activation of the provided regulation reserves are random.

®  The imbalance from the demand plan caused by activating regulation reserves is
settled between transmission and distribution companies based on the imbalanced
price. The imbalance is not treated in the optimal operation planning model.

3. Optimal Operation Planning Model for Water Pumping
3.1. Power Consumption Characteristic Model of Water Pumps

This section describes a method to model the power consumption characteristics of a
water pump.

First, the flow rate from the water pump is modeled. In this study, it is assumed that
all water pumps are installed with the same characteristics. The total head of the water

pump is given by:
2
h = a(Q) +b<Q)+c (1)
Yy Yy

h = rQ*+H, 2)
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where Q is the flow rate (m3/h), & is the total head (m), y is the number of pumps, a, b, c
are the characteristic parameters of the pump, r is the pipe resistance coefficient (h?/m?®),
and H is the actual head from the pump to the reservoir (m).

Equation (1) represents the characteristic curve for the flow rate and head of the water
pump. We assume that this characteristic curve is represented by a quadratic function.
Equation (2) represents the characteristics of the pipe from the water pump to the reservoir.

The physical characteristics of the pump head are shown in Figure 2. The point of
operation is the intersection of the characteristic curves for Equations (1) and (2), given by
Points A and B in Figure 2; the flow rates from all water pumps re obtained. Thus, by using
Equations (1) and (2) and solving for the flow rate QJ, we can obtain the Q at the y unit
operation by:

_ b+ Vb2 —4(y?r —a)(H —¢)

© 2yr—a) N

®)

h=rQ?+H

— h=aQ%?+bQ +c
\

0 Flow (m3/h)

»

Figure 2. Physical properties of the water pumps.

The power consumption of the water pump is modeled. The power consumption and
efficiency of the water pump are given by:

98 hQ
P= 36007 @)

1=(8) +e(8)

where P is the power consumption (kW), # is the efficiency, and d, ¢, f are the characteristic
parameters of the pump. Let the density of water be 1.0 t/m? and the acceleration of
gravity be 9.8 m/s?. In addition, the efficiency of the water pump is approximated by a
quadratic function.

The power consumption characteristics are obtained by Equation (4) when a given
number of water pumps are operated. /1, Q, and 7 are a function of y, indicating that P is
also a function of y.

We consider the power consumption characteristics when the rotation speed of the
water pump is changed. The reference rotation speed is the rotation speed of the water
pump when Equation (4) is satisfied. The relationship:

!

/ N
Q=-Q % ©)

holds for the flow rate obtained by changing the rotational speed from the reference
rotational speed. In Equation (6), Q, is the flow rate from the water pump after rotation
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speed change (m3/h), N is the reference rotation speed (rpm), and N ' is the rotation speed
(rpm) after the change.

As shown in Equation (6), the flow rate from the water pump has a proportional
relationship to the ratio of rotational speed. By calculating Equations (2), (4) and (5) using
the flow rate obtained by Equation (6), it is possible to obtain the power consumption of
the entire water pump by varying the rotation speed of the water pump.

3.2. Approximation of the Power Consumption Characteristics of the Water Pumps

As shown in Equation (4), the power consumption characteristics of the water pump
are non-linear. To formulate an optimal operational planning model for water pump as an
MILP, it is necessary to linearize the non-linear power consumption characteristics.

The power consumption characteristics of the water pump and the linear approxi-
mation method are presented in Figure 3. As shown in Figure 3, the curve of the power
consumption characteristics is obtained from Equation (4) for each operation of the water
pumps. The number of operations with the lowest power consumption for each flow rate
is the most efficient number of operations for the flow rate. The section that can be oper-
ated efficiently with an arbitrary number of pumps is considered a single pump pattern.
For each pump pattern, we perform a linear approximation of the power consumption
characteristics with a regression equation given by:

P=aQ+8 )

where a, § are the regression coefficients.
By performing a linear regression for each pump pattern, a piecewise linear regression
of the overall power consumption characteristics can be obtained.

—— Physical property

E — - Approximated property Ly
c

o]

=

Q

£ :
3 :
1% H
c :
Q :
O : Apump :
% ’ : pattern :
o p :

e ]

)

Flow (m3/h)

Figure 3. Approximated properties of the water pumps.

3.3. Optimal Operational Planning Model

The proposed optimal operation planning model of the water pumps is formulated as
an MILP, and it is expressed as:

T N

min. t; l;{tref)\(f)l’z(f) — AP PP (1) = APW (PP (1)} ®)

subject to

Py(t) = a;Q(t) + Broy(t) )
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QFBo (1) < Qi(t) < QB4 (1) (10)
N; pur
AQUP() = - Y L) (11)
= W
N; DW
QDW = tref Z Pl ( ) (12)
t
AVER () = Y AQYP(7) (13)
=1
AVEW (1) 2 AQPY (1) (14)
VIR <V (1) + AV (1) (15)
V(t)+AVEL (1) < VvUP (16)

V(t) = V(E=1) + by <ZI Qi(t) — Q%)) (17)

=1

(0, QFF + B1)oy(t) < Py(t) — PPV (1) (18)
Py(t) + PHP(t) < (mQf'® + B1)oy (t) (19)
v(0) = vIN (20)
v(T) =V (21)

N
&) =1 (22)

where the decision variables are P;, power consumption (kW); PIUP , upward regulation
reserve capacity (kW); PID W downward regulation reserve capacity (kW); Q;, the flow rate
from the water pump (m?/h); AQY?, the fluctuation of the flow rate when the upward
regulation reserve is provided (m3 /h); AQPW, the fluctuation of the flow rate when the
downward regulation reserve is provided (m?/h); V, the water storage in the reservoir (m?);
AV*H™ the fluctuation in water storage caused by the activation of the regulation reserve
(m3); and &, the indicative variable of the pump pattern (a binary variable). Other variables
and constants are ¢, time-slot (1 <t < T); t,,f, time span (h); [, pump pattern (1 </ < N));
A, electrical energy price (yen/kWh); AUP, incentive price of providing upward regulation
reserve (yen/kW); APYW, incentive price of providing the downward regulation reserve
(yen/kW); a;, B;, regression coefficients of the power consumption characteristics in a
pump pattern [; QP, water demand (m?/h); Q}%, Q"B, upper and lower limits of the flow
rate in a pump pattern  (m3/h); VEB, VUB upper and lower limits of water storage volume
in reservoirs (m%); and V!N initial water storage volume (m?).

The objective function of Equation (8) represents the net cost of operating a water
supply water pump. The first term represents the cost of procuring electricity; the second
and third terms represent revenues from providing regulation reserves in the increasing
and decreasing demand, respectively.

Equation (9) is an equation constraint for the power consumption characteristics
of a pump pattern. Equation (10) indicates the upper and lower limits on the capacity
of the water pump. Equations (11) and (12) are the equation constraints on the flow
rate change associated with the provision of the regulation reserves of the water pump.
Equations (13) and (14) are the equation constraints on the change in water storage in the
reservoir to provide regulation reserves by the water pump. Equations (15) and (16) are the
upper and lower limits on the water storage capacity of the reservoir. Equation (17) is an
equation constraint on the change in water storage in the reservoir between the time slots.
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Equations (18) and (19) represent the upper and lower limits on the regulation reserves
that can be provided. Equation (20) is the initial condition for water storage in the reservoir.
Equation (21) represents the termination condition for the volume of water stored in the
reservoir. In this paper, the constraints are set so that water storage is equal at the beginning
and end of the day. Equation (22) is the operating pattern constraint of the water pump.
Any pump pattern can be selected at any time.

For Equations (9), (10), (18) and (19) of a pump pattern, which is a binary vari-
able, the upper and lower limits are zero for the un-selected pump pattern, P, = Q; =
PPW = PUP = 0, based on the indicative variable of the pump pattern, A;, which is a
binary variable.

4. Numerical Experiment
4.1. Experimental Conditions

The parameters of the water distribution system used in the numerical experiments
are listed in Table 1, and they are referenced from [21]. The profile of the water demand
was set up as shown in Figure 4 based on the literature [21].

The power consumption characteristics of the water pumps were calculated assuming
that the flow rate can be varied up to £40% based on the operating point of each pump
number. Figure 5 shows the power consumption characteristic curves for each pump and
the piecewise linear regression of the characteristic curves obtained by Equation (4) and (6).
The rhombus plots represent the upper and lower limits of the flow rate and power
consumption that indicate efficient operations for each pump pattern. The solid blue lines
represent the power consumption characteristics; the red dotted lines represent the results
of linear approximations of the power consumption characteristics for each pump pattern.
The interval sandwiched by the rhombus plots is a single pump pattern, wherein one to
six water pumps are operated in order from the pump pattern with the lowest power
consumption. In addition, Table 2 lists the regression coefficients of the approximate
straight line and the upper and lower bounds of the flow rate for each pump pattern [20].

Table 1. Parameters of the numerical experiment.

Sum of time slots T 24
Time step t,.f (h) 1.0
Sum of pump patterns N 6
Upper bound of volume of the reservoir VU8 (m3) 1600
Lower bound of volume of the reservoir VL8 (m3) 600
Initial volume of the reservoir VNI (m?3) 800
Parameter of pumps a —0.005
Parameter of pumps b 0.064
Parameter of pumps c 50
Parameter of pumps d —0.0002
Parameter of pumps ¢ 0.0286
Parameter of pumps f —0.03
Pipeline resistance r (h%/m®) 0.00005
Gross pump head H (m) 30

Table 2. Results of estimation parameters: Regression coefficients and higher/lower bounds of the flow rate.

Pump Patterns I 1 2 3 4 5 6
Regression coefficient «; 0.0778 0.0803 0.0934 0.1097 0.1281 0.1705
Regression coefficient f; 0.6938 0.9017 —0.8533 —4.4538 —9.953 —26.6

Upper bound of flow rate QY2 (m3/h) 95.37 168.64 241.46 313.54 383.91 496.80

Lower bound of flow rate Q}'8 (m®/h) 34.79 95.37 168.64 241.46 313.54 383.91
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Figure 4. Profile of hourly water demands.
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Figure 5. Result of the approximated properties of water pumps.

To confirm the characteristics of the proposed optimal operational planning model,
the optimization was performed by fixing the electrical energy price at 10 yen/kWh
and using variable electrical energy prices that fluctuate according to the time of day.
The optimization was performed for the case where regulation reserves were not provided
and for the case where the incentive price was 20 yen/kW. Variable electrical energy prices
and incentive prices of regulation reserves used in the numerical experiments are shown
in Figure 6. In this figure, the blue solid line represents the electrical energy price for
each time slot; the red and green bars represent the incentive price and the time slots at
which regulation reserves need to be provided in an increasing or decreasing demand.
Thus, the operational plans of the water pump were optimized for the following six cases.
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Figure 6. Profile of hourly variable electrical energy prices and incentive price for the provided
regulation reserves.

¢ Case 1: The electrical energy price is fixed at 10 yen/kWh, and the price of regulation
reserves is 0 yen/kW.

® (Case 2: The electrical energy price is fixed at 10 yen/kWh; the price of upward
regulation reserves is 20 yen/kW (t = 11, ..., 14); and the price of downward regulation
reserves is 0 yen/kW.

e Case 3: The electrical energy price is fixed at 10 yen/kWh; the price of upward
regulation reserves is 0 yen/kW; and the price of downward regulation reserves is
20 yen/kW (t = 18, ..., 20).

e  Case 4: The electrical energy price is variable, and the price of regulation reserves
is 0 yen/kW.

* Case 5: The electrical energy price is variable; the price of upward regulation re-
serves is 20 yen/kW (t = 11, ..., 14); and the price of downward regulation reserves is
0 yen/kW.

¢ Case 6: The electrical energy price is variable; the price of upward regulation re-
serves is 0 yen/kW; and the price of downward regulation reserves is 20 yen/kW
(t =18, ...,20).

The optimizing solver (Gurobi Optimizer 8.1.0) was used to optimize the optimal
operational planning model.

4.2. Results
4.2.1. In the Case of Fixed Electrical Energy Prices

The power consumption and regulation reserves to be provided for the operational
plan of the water pump obtained in Cases 1 to 3 are shown in Figure 7. The solid red,
dashed blue, and dashed green lines indicate the planned power consumption of the water
pump, when upward regulation reserve capacity provided to the power system is fully
activated, and when downward regulation reserve capacity provided to the power system
is fully activated, respectively.

The case that does not provide the regulation reserves as shown in Figure 7a (Case 1)
is equivalent to the problem of minimizing the daily power consumption of the water
pumps. Therefore, it can be confirmed that the system operates while reducing the number
of water pumps that need to be started. In the case of the provision of regulation reserves
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(Cases 2 and 3), the operational plan is such that the income from the provision of regulation
reserves is maximized.

In Case 2, where the provision of the upward regulation reserves is required, as shown
in Figure 7b, the operation is conducted such that the number of starting water pumps is
increased during the required time slots (f = 11-14) to ensure upward regulation reserves.
The pump pattern that operates six water pumps has a larger capacity to provide regulation
reserves compared to the other pump patterns, and therefore, there are time slots when
the number of pumps in operation is increased to maximize the income by providing
regulation reserves. In Case 3, where the provision of downward regulation reserves is
required, as shown in Figure 7c, six water pumps were operated during a part of the
required time slots (t = 18, 19) to secure the downward regulation reserve capacity.

The change in the water storage volume in the reservoir during planning and activat-
ing regulation reserves is shown in Figure 8. The solid red line shows the planned water
storage volume of the reservoir. The blue and green dashed lines show the change in
water storage volume when the provided regulation reserves are activated. The yellow
dotted line represents a changed scenario in the water storage volume when the provided
regulation reserves are activated for only half the time in each time slot. The scenario for
activating regulation reserves is the same as that assumed in [20].

Other cases are discussed using the case shown in Figure 8a as a reference case.
As shown in Figure 8b, Case 2 provides upward regulation reserves. The water storage
volume when the provided regulation reserves are activated is higher than the planned
water storage volume. Further, the planned water storage volume in the reservoir in the
first half time slots remained lower than that in Case 1. As shown in Figure 8c, since
Case 3 provides the downward regulation reserves, the water storage volume when the
provided regulation reserves are activated is lower than the planned water storage volume.
As in Case 2, the planned water storage volume in the reservoir remained lower than that
in Case 1. This is achieved by the fact that, as shown in Figure 7c, six pumps are being
operated to maximize the provided amount of downward regulation reserves.

As described above, in Cases 1 to 3—where the electrical energy price was fixed at
10 yen/kWh—an operational plan that secured a profit by providing regulation reserves
while reducing the power consumption of the water pumps was employed. In addition,
a robust operational plan for the activation of regulation reserves was obtained that would
satisfy the constraints of the reservoir capacity even if all the provided regulation reserves
were activated.

=== Scheduled power consumption

g 20 M1 M

0 5 10 15 20
Time slot

(a) Case 1: The electrical energy price is fixed at 10 yen/kWh,
and the price of regulation reserves is 0 yen/kW.

Figure 7. Cont.
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(b) Case 2: The electrical energy price is fixed at 10 yen/kWh; the
price of upward regulation reserves is 20 yen/kW (t = 11, ..., 14);
and the price of downward regulation reserves is 0 yen/kW.
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(c) Case 3: The electrical energy price is fixed at 10 yen/kWh;
the price of upward regulation reserves is 0 yen/kW; and the price
of downward regulation reserves is 20 yen/kW (t = 18, ..., 20).

Figure 7. Results for the electrical power consumption of water pumps under the fixed electrical
energy price. The solid red, dashed blue, and dashed green lines indicate the planned power
consumption of the water pump, when upward regulation reserve capacity provided to the power
system is fully activated and when downward regulation reserve capacity provided to the power
system is fully activated, respectively.
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(a) Case 1: The electrical energy price is fixed at 10 yen/kWh,
and the price of regulation reserves is 0 yen/kW (reference case).

Figure 8. Cont.
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(b) Case 2: The electrical energy price is fixed at 10
yen/kWh; the price of upward regulation reserves is 20 yen/kW
(t =11,...,14); and the price of downward regulation reserves
is 0 yen/kW.
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(c) Case 3: The electrical energy price is fixed at 10 yen/kWh;
the price of upward regulation reserves is 0 yen/kW; and the price
of downward regulation reserves is 20 yen/kW (t = 18, ..., 20).

Figure 8. Results for the volume of the reservoir under the fixed electrical energy price. The solid
red line shows the planned water storage volume of the reservoir. The blue and green dashed lines
show the change in water storage volume when the provided regulation reserve capacities are fully
activated. The yellow dotted line represents a changed scenario in the water storage volume when
the provided regulation reserves are activated for only half the time in each time slot.

4.2.2. Variable Electrical Energy Price

The optimization results when the electrical energy price varies over time are as shown
in Figure 6. The power consumption and regulation reserves provided in the operational
plan of the water pumps obtained in each case are shown in Figure 9. The transition of
water storage volume in the reservoir is shown in Figure 10 when the operational plan
is implemented.

For Case 4, the regulation reserves are not provided as shown in Figure 9a; compared
to that in Figure 7a, the operation that concentrates the pump operation in the time slots
when the electrical energy price is low was obtained. For Case 5, the provision of the
upward regulation reserve is required, as shown in Figure 9b; compared to Figure 7b,
the power consumption of the water pumps in the time slots when the electrical energy
price is high decreases and shifts to the time slots before and after. For Case 6, downward
regulation reserves are required as shown in Figure 9¢; compared to Figure 7c, the power
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consumption of the water pumps in the time slots when the electrical energy price is
high decreases and shifts to the time period before and after. In addition, the power
consumption of t = 18-20 is increased and the power consumption of the time slots before
and after is decreased when compared to Figure 9a. This is attributed to the operation of
the maximum power in each pump pattern to ensure sufficient capacity to provide the
downward regulation reserve capacity.

The transition of water storage volume in the reservoir of planning and activating
regulation reserves is shown in Figure 10. As shown in Figure 10b, Case 5 provides the
upward regulation reserves, and therefore, the water storage volume when the provided
regulation reserves were activated was higher than the planned volume. As shown in
Figure 10c, because Case 6 provided downward regulation reserves, the water storage
volume when the provided regulation reserves were activated was lower than the planned
volume. In addition, compared to Case 4, the operation of increasing the water storage
volume in the reservoir to t = 18-20 is obtained to save the lower capacity of the reservoir
when the downward regulation capacity is provided.

In Cases 4 to 6 with variable electrical energy prices, an operation plan that avoids
operating the water pumps when the electrical energy price is higher and operates them at
less expensive times can be obtained. In addition, a robust operational plan to activate the
regulation reserves was obtained that would satisfy the constraints of reservoir capacity
even if all the regulation reserves were activated.
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(@) Case 4: The electrical energy price is variable, and the price of
regulation reserves is 0 yen/kW.
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(b) Case 5: The electrical energy price is variable; the price of

upward regulation reserves is 20 yen/kW (t = 11, ..., 14); and the
prices of downward regulation reserves is 0 yen/kW.

Figure 9. Cont.
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(c) Case 6: The electrical energy price is variable; the price of up-
ward regulation reserves is 0 yen/kW; and the price of downward
regulation reserves is 20 yen/kW (t = 18, ..., 20).

Figure 9. Results for the electrical load of water pumps under the variable electrical energy prices.
The solid red, dashed blue, and dashed green lines indicate the planned power consumption of
the water pump, when upward regulation reserve capacity provided to the power system is fully
activated and when downward regulation reserve capacity provided to the power system is fully
activated, respectively.
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(@) Case 4: The electrical energy price is variable, and the price of
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(b) Case 5: The electrical energy price is variable; the price of
upward regulation reserves is 20 yen/kW (¢t = 11, ..., 14); and the
price of downward regulation reserves is 0 yen/kW.

Figure 10. Cont.
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(b) Case 6: The electrical energy price is variable; the price of up-

ward regulation reserves is 0 yen/kW; and the price of downward
regulation reserves is 20 yen/kW (t = 18, ..., 20).

Figure 10. Results for the volume of the reservoir under the variable electrical energy prices. The blue
and green dashed lines show the change in water storage volume when the provided regulation
reserve capacities are fully activated. The yellow dotted line represents a changed scenario in the
water storage volume when the provided regulation reserves are activated for only half the time in
each time slot.

4.2.3. Comparison of Operational Costs

We compare the objective function values of the optimal operational planning models
obtained in Cases 1 to 6, i.e., the net operational costs. Table 3 shows the operational costs
obtained in each case.

Table 3. Results of the objective function value.

Case Objective Function Value (yen)
Case 1 3835
Case 2 2686
Case 3 3388
Case 4 2806
Case 5 1795
Case 6 2679

We compare the operational costs, which are the objective function values obtained
in each case. We consider Case 1, which is the objective function value when power
consumption is minimized, as a criterion. In Case 2, the operating cost was reduced
by 30.0%, and in Case 3, it was reduced by 11.7%. The difference in the reduction rate
between Cases 2 and 3 is attributed to the water demand profile assumed in this study
and the constraints on water storage volume (termination condition and lower limit of
water storage). In Case 5, the operating cost was reduced by 36.0%, and in Case 6, it was
reduced by 4.5%. The reduction in the operating cost in Case 5 was relatively greater than
that in the other cases. This is because the revenue obtained by the provision of regulation
reserves increased because of an operational plan in which six units, by which a relatively
large amount of regulation reserves could be provided, was operated.

Thus, the DR using the water pumps can reduce the net operating cost of the water
pumps’ operation by providing regulation reserves to the power systems and receiving
income based on incentive prices.
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5. Conclusions

In this paper, an optimal operation planning model for water pumps in a water
distribution system was proposed; this model can shift the electricity demand based on the
electrical energy price and provide regulation reserves to the power system. The specific
results are listed below.

¢  For the optimal operation planning problem of the water pumps that provides reg-
ulation reserves, a method to ensure that the water storage volume in the reservoir
is within the constraints and to maintain a stable water distribution under the uncer-
tainty of the activation of the provided regulation reserves was proposed.

*  Based on electrical energy and incentive prices for the provision of regulation reserves,
a model was proposed that allows drawing an operation plan for water pumps that
minimizes the net energy cost.

*  Asa case study, a numerical experiment was conducted on changing the electrical
energy and incentive prices. The results confirmed the time shift in power consump-
tion with the electrical energy price as a control signal. To maximize the revenues
from the provision of regulation reserves, an operational plan was obtained that
adjusts the planned water storage volume for the time slots when regulation reserves
were required.

¢  Through a comparison of the objective function values obtained as a result of the
numerical experiments, a net operating cost reduction in water pump operation was
achieved by establishing a new source of income: the use of water pumps to provide
regulation reserves to the power system.

The results of this study indicate that the pumping operation of the water distribution
system can be controlled by electric energy prices and incentive prices. In the future, it is
expected that the water distribution system can be integrated with the power system to
reduce the cost of energy supply for the whole society and to use the VRE effectively.

In this study, a simplified water distribution system was modeled. In order to incorpo-
rate the model into the actual water supply system, it is necessary to expand the model to
be able to calculate more detailed geophysical quantities, including pipe network analysis.
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