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This paper develops optimal planning of electric power trading considering uncertainty. Given the revitalization of the
electricity market in recent years, a business model for electric power arbitrage trading utilizing the combination of renewable
energy such as PV and the grid-scale battery has been attracting attention. To realize this business model, forecasting trading
price and solar radiation should be utilized to create an optimal plan that maximizes profits. However, there is a risk of decreased
profits due to forecast errors. Therefore, this paper proposes a method for creating optimal planning of electric power trading
considering uncertainty. To verify the effectiveness of considering uncertainty, daily electric power trading plans for the past
year have been created utilizing the proposed method and evaluated with actual price and PV generation data. As a result, it
has been verified that profits can be improved by 5.4% with the proposed method compared to a conventional method without

considering uncertainty.
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