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2: The optimizer (e.g. social planner) chooses time horizon
(T = n;) and number of information updates in which
optimization is run (N)

3: Repeat

4: The best available forecast for wind and load are used in
the model (variables with stochastic disturbances)

5: A dynamic optimization is run for the chosen time
horizon, starting at time t + n and finishing at time T + n

6: In the case of several locations for wind farms, update
the forecast for each location

7: n—n-+1; Goto Step 4

8: until n = N, Number of user-specified information
updates reached
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