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Abstract

Abstract

In recent years, renewable energies have been covering an increasing part of the worldwide
electrical power demand. The additional volatility introduced to power grids by weather
dependent renewable energy sources, i.e., wind and solar, makes it necessary to improve
the accuracy of energy forecasts, so that the underlying electrical grid can be operated
in a cost efficient way. Governmental funding of renewable energy plants led to a vast
increase of photovoltaic (PV) power plants, that now hold the second highest share of
installed power capacity in Germany after onshore wind farms.

The focus of this thesis lies on improving forecast accuracy current prediction models
for short-term PV power predictions with horizons ranging from 15 minutes to five hours.
For this, recent power measurements of PV systems throughout Germany are combined
with data from parametric weather forecast approaches. Apart from commonly used
numerical weather prediction (NWP) model output, satellite-based cloud motion vector
predictions are applied. The data sets of these sources are preprocessed and combined
with machine learning techniques. In particular, support vector regression (SVR) is
optimized to work as the main regression model. SVR is an extension of the support
vector machine classification method and is capable of learning regression functions in
continuous space by identifying structures in the mapping of input to output data. One
advantage over classical statistical models is its ability to learn non-linear dependencies
between the applied data sets.

In an extensive comparison, the SVR-based predictions are able to challenge a physical
PV power forecasting model that is used for operational services. Instead of forecasting
the PV systems output through physical irradiance to power modeling, the SVR approach
does not require detailed information about a PV system. Predictions of the same quality
can be achieved by SVR with access to PV measurements and weather forecasts only. To
research further possible improvements in prediction quality, a study on NWP weather
parameters, that are not yet included in the physical modeling system, is performed to
assess their suitability as input features for PV power forecasting. The results confirm
the importance of high quality irradiance forecasts. In a subsequent single PV system
optimization, PV measurements and irradiance forecasts of neighboring systems are
added to the input of the SVR model to make use of spatio-temporal correlations between
PV systems. Furthermore, different parameter tuning techniques are evaluated with the
goal to improve forecasts on a single system level, and thus develop an approach that

dynamically optimizes the forecasts of all single PV systems.
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Zusammenfassung

Zusammenfassung

Erneuerbare Energien haben einen immer grofier werdenden Anteil an der Deckung
des weltweiten Stromverbrauchs. Jedoch wird durch die wetterabhingigen, erneuer-
baren Energiequellen wie Wind- und Solarenergie zusétzliche Unsicherheit eingefiihrt,
welche die Verbesserung von bestehenden Vorhersageverfahren notwendig macht, um
die effiziente Betriebsfithrung des Stromnetzes zu garantieren. Durch die u.a. starke
Forderung von erneuerbaren Energien durch das Erneuerbare-Energien-Gesetz (EEG)
ist die Anzahl an Photovoltaik (PV)-Anlagen deutlich gestiegen, wodurch diese nach
Onshore-Windenergieanlagen nun den zweithéchsten Anteil an installierter Leistung in
Deutschland zur Verfiigung stellen.

Der Fokus dieser Arbeit liegt in der Verbesserung von aktuellen Vorhersagemodellen
fiir PV-Leistung im Kurzzeitbereich von 15 Minuten bis 5 Stunden. Hierzu werden ak-
tuelle Leistungsmessungen mit Vorhersagen aus verschiedenen Wettervorhersagemodellen
kombiniert. Neben vielseits genutzten Prognosedaten von numerischen Wettermodellen
(NWP) werden auch satelliten-basierte Cloud Motion Vector-Vorhersagen eingesetzt.
Diese unterschiedlichen Datensétze werden mit Hilfe von maschinellen Lernverfahren
vorverarbeitet und kombiniert. Vor allem die Support Vector Regression (SVR) wird fiir
den Einsatz zur Vorhersage von PV-Leistung optimiert und dient im gesamten Verlauf der
Arbeit als Hauptmethode zur Erstellung von Prognosen. SVR ist in der Lage Funktionen
in einem kontinuierlichen Wertebereich, durch Erkennung von Strukturen bei der Abbil-
dung von Eingabe- auf Ausgabewerte, zu erlernen. Eine fir diesen Anwendungszweck
interessante Eigenschaft der SVR ist die Moglichkeit, auch nicht lineare Zusammenhénge
der Eingabedaten zu erkennen und entsprechend abzubilden.

In einer umfangreichen Gegeniiberstellung wird gezeigt, dass SVR-basierte Ansétze
in der Lage sind ebenbiirtige Vorhersagen im Vergleich zu physikalisch-parametrischen
Modellen, wie sie in aktuellen Anwendungen eingesetzt werden, zu erzeugen. Im Gegen-
satz zur physikalischen Simulation von PV-Anlagen, um aus Strahlungsprognosen die
zukiinftige Ausgangsleistung zu erhalten, benttigt die SVR lediglich Messwerte und
Strahlungsvorhersagen, um qualitativ gleichwertige Leistungsvorhersagen zu bestimmen.
Zusétzlich wurde in dieser Arbeit eine Studie zur Nutzung von weiteren NWP Vorher-
sageparametern, welche aktuell noch nicht operativ miteinbezogen werden, durchgefiihrt
und ihr Potential als Eingabemerkmale fiir die PV-Leistungsprognose evaluiert. Hier-
bei bestétigt sich der grofle Einfluss von hochqualitativen Strahlungsprognosen fiir die
Vorhersage von PV-Leistung. Daran anschlieend wird eine Einzelsystemoptimierung
durchgefiihrt, in der PV-Leistungsmessungen und Strahlungsprognosen benachbarter

PV-Anlagen dem SVR-basierten Modell zur Verfiigung gestellt werden, wodurch mogliche



raumzeitliche Abhingigkeiten zwischen PV-Systemen genutzt werden kénnen. Des Weit-
eren werden unterschiedliche Parameteroptimierungsverfahren evaluiert, mit dem Ziel die
Vorhersagen auf Einzelstationsniveau zu verbessern und daraus resultierend ein Verfahren

zu entwickeln, welches in der Lage ist Einzelstationsprognosen dynamisch zu optimieren.
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1. Introduction

There are multiple reasons for a transition from conventional fossil fuel-based energy
production to sustainable renewable sources. One leading aspect is to contain the causes
of climate change by reducing carbon dioxide emissions and using the produced energy
more efficiently. Even though nuclear power is not emitting carbon dioxide in its energy
production process, there are many risks and unsolved waste issues surrounding this
topic, so that it is not suitable as a solution for the energy supply of the future. In
contrast to this, wind and solar power are two of the most promising renewable energy
sources, where there have been large improvements in the efficiency of their technologies
in recent years. Not only efficiency is increasing but also the costs of these technologies
are decreasing, e.g., the production of photovoltaic power modules is declining rapidly
which makes renewable energy more affordable for the public.

Due to the volatility of these two technologies, the integration of their produced energy
into the electricity grid is complex and requires reliable short-term forecasting methods.
One way to aquire high quality predictions is to learn from historic data. Hence, the
application of machine learning algorithms is getting increasingly common and shows
encouraging results.

The aim of this thesis is to analyze the capability of machine learning algorithms to
create solar power forecasts. In particular, support vector regression (SVR) is tested and
optimized due to its good performance in previous works [55].

This chapter is structured as follows: In Section 1.1, the topic of research is further
motivated, where the role of power forecasts in energy systems and the benefit of using
machine learning are discussed. Section 1.2 gives an overview of related works in this

field. An overview on this thesis is given in Section 1.3.

1.1. Motivation

In recent years, renewable energies have been providing an increasing part of the worldwide
electrical power consumption. In 2016, renewables covered around 37% of the net
electricity consumption in Germany. Nearly 6.5% of this energy, which corresponds to

38.3 TWh, was produced by decentralized photovoltaic (PV) systems across Germany.



1. Introduction

PV is able to reach power output rates of almost 26 GW at midday with a total nominal
power of around 41 GWeqr [52]. To put this into perspective, to generate the same
amount of energy one would need about 20 of the bigger nuclear power plants in Germany,
whereas today only eight plants with varying capacities are still active. The installed
capacity of these nuclear power plants added up to about 11 GW at the end of 2016'. In
Figure 1.1, the most recent share of installed capacities of all energy sources in Germany
is shown, which illustrates the high importance of PV power in the German grid.

@ Hydro Power @ Biomass @ Uranium @Brown Coal @Hard Coal @ Mineral Oil Gas

Wind onshore @ Wind offshore Solar
45.51

Power (GW)

0.00

2016
Year

Datasource: AGEE, BMWI, Bundesnetzagentur
Last update: 02 Feb 2017 23:13

Figure 1.1.: Share of net installed electricity generation capacities in Germany in 2016
(from Fraunhofer ISE [17]).

Power Forecasts in Energy Systems A major challenge with renewable energy
sources is their volatile nature. Unlike conventional power plants, one can not access
the resource on demand. Changing weather conditions have a big influence on wind and
solar power production. The power output of PV systems is highly dependent on the
non-deterministic cloud coverage as well as the deterministic incidence angle of the sun’s
radiation. Accurate forecasts are vital for the integration of renewable energy into the

grid.

1 Global Energy Observatory, Current List of Nuclear Power Plants: http://
globalenergyobservatory.org/list.php?db=PowerPlants&type=Nuclear, retrieved: 2017-04-11
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1.1. Motivation

Electrical power is traded at exchanges, where energy supply and demand forecasts
determine the prices. There are three submarkets in electricity trading that apply for
German traders: the forward market at the European Energy Exchange (EEX)? and
the spot market at the European Power Exchange (EPEX SPOT)3, which includes the
day-ahead and intraday markets. The trading at the forward market deals with energy
deliveries that are due in the next months and up to several years. Traders at the
day-ahead market at EPEX SPOT negotiate hourly contingents of energy deliveries that
take place at the following day. Day-ahead trading closes at 12 am of the day prior to the
delivery day. Starting three hours after the closing of the day-ahead market, the intraday
trading starts. Now, hourly quantities of electricity can be traded until 45 minutes before
their fulfillment. Especially for day-ahead and intraday trading, precise power forecasts
of renewable energies are valuable as their accuracy is directly correlated to the risks
with which bids can be placed. The higher the accuracy of renewable energy forecasts,
the earlier and cheaper energy can be traded without relying on too much expensive
balancing power. In Figure 1.2, the energy marketing process with the mentioned dates

is illustrated.

Balancinég Power Acquisitéion

Forw Balancing
Mark: Power Feed-In
é Day-Ahead Intraday Renewable
Forecast ||| Forecast | Feed-In
months 12 am of 45 min before  delivery >time
previous day delivery

Figure 1.2.: Overview of the energy marketing process and relevant dates in relation to
the delivery date of energy contingents. Green boxes indicate market affiliation, purple
boxes show respective balancing power processes, and yellow boxes indicate renewable
energy forecasts and feed-in (based on Kiihnert [30]).

Another important part of ensuring the stability of an electricity grid is keeping a
fixed utility frequency, which rises with production and lowers with the consumption of
energy. Until about a decade ago, transmission system operators solved this problem by

simply matching the energy output and dispatch of power plants to the demand of its

2 European Energy Exchange (EEX): http://www.eex.com, retrieved: 2017-04-11
3 European Power Exchange spot market (EPEX SPOT): https://www.epexspot.com/en/, retrieved:
2017-04-11
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consumers. Today, the increasing share of weather dependent renewable energy sources
on the consumer’s side has been introducing additional volatility to the grid, thus keeping
stability intact is becoming a more complex task. Here, power forecasts are essential
for the (cost) efficient scheduling of fossil-fuel based power plants to stabilize the grid.
Especially, as long as direct energy storage in form of batteries is too expensive for large
scale application and indirect storage, e.g., pumped hydroelectrical and power-to-gas

storage, are dealing with high conversion losses.

Benefits of Machine Learning With the steady increase in computing power, the
application of statistical or machine learning techniques in many different fields is enabled.
By detecting structures in datasets, these algorithms are able to create reasonable

predictions when new data is presented to them.

In this work, machine learning is applied for forecasting PV power outputs. There
are many parametric models for PV power forecasting that use the laws of physics and
empirical modeling to assess future power output by converting irradiance forecasts. In
contrast to purely data-driven approaches, i.e., machine learning methods, these physical
or parametric models require some details about the underlying PV systems to generate
accurate forecasts. This includes knowledge about the PV material and technology,
installed capacities, the location, orientation and tilt of the system as well as the ambient

temperature to determine a PV module’s efficiency.

Furthermore, there are always certain limitations of empirical modeling as not all
possibilities can be parameterized and accounted for, e.g., in most cases the actual state
of the atmosphere at a certain location can only be assumed. Additionally, empirical
models may not be suitable for a specific PV system because its model parameters are
optimized at a different location under different conditions, e.g., a model that is developed

for Europe would not work properly in Australia without readjustment.

Machine learning algorithms only need measurement and forecast data of PV systems
to learn the behavior of a PV system and calculate predictions. Apart from that,
specifications of a system are not necessary. Thus, the whole system can be seen as a
black box with irradiance as input and PV power as output. Most of the classical models
assume that there are only linear relationships between the input features of the model
and the actual power output, whereas an advantage of SVR is its ability to learn possible

non-linear dependencies from the data.
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1.2. Related Work

A variety of works exist that implement physical modeling approaches applying PV
measurements and/or numerical weather predictions (NWP) on different spatial and
temporal scales, see Pelland et al. [47] for a comparison of different models. For short-term
forecasts up to a few hours ahead, satellite-based approaches have been investigated by
Lorenz et al. [36]. A more detailed description of PV power forecasting with physical

parametric modeling can be found in Kithnert [30].

Machine learning or statistical learning algorithms are used increasingly for wind and
solar energy predictions. In first approaches, the focus laid on forecasts implementing
artificial neural networks (ANN); an overview on ANN forecast models for solar irradiance
was done by Mellit [43] in 2008.

More recent works that are using ANN as a main prediction model are extending their
process chain with preprocessing steps such as weather type classifications. In Chen
et al. [9], a self-organized map is trained to classify site-specific weather types before
a forecast is calculated. One way to improve the forecasts from data-driven models is
to extend the amount of data that is available to the algorithm. In Marquez et al. [42],
additional data from the numerical weather prediction system of the NWS?* are employed.
To keep the computational complexity feasible, an input feature selection is applied as
well. A similar model is used by Pedro et al. [46], where genetic algorithms determine
the input data of ANN models.

Apart from ANN realizations, there are many works successfully applying and com-
paring different statistical modeling methods for PV energy production forecasting. In
Brabec et al. [5], the energy production of PV system farms in the Czech Republic are
modeled with statistical nonparametric regression approaches. These models are trained
using irradiance forecasts from the Global Forecasting System (GFS) NWP model of
NOAA?®. A hybrid model that applies ANN and wavelet transformation is presented in
Mandal et al. [41]; a model that is forecasting short-term PV power based on similarity

in historic data with genetic algorithms is proposed in Monteiro et al [44].

The usage of SVR is relatively new for PV power and irradiance forecasts. Nonetheless,
some comparisons to other statistical learning methods (see Zeng and Qiao [56]) with
numerical weather prediction features as input, e.g., in Kroemer et al. [29] on single-site,

and regional solar irradiance values — as in Gala et al. [18] — are already available. Li et

4 National Weather Service (NWS): http://www.weather.gov/, retrieved: 2017-04-11
5 National Oceanic and Atmospheric Administration (NOAA): http://www.noaa.gov/, retrieved:
2017-04-11
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al. [33] evaluated different models, i.a., SVR and Hidden Markov, for solar irradiance

forecasting in Australia with a temporal resolution of five to ten minutes.

In later chapters of this thesis, the machine learning algorithm random forest is
employed as another regression model. There are only few works that use random forest
as a predictor in the field of renewable energy forecasts. One example where random

forest is successfully used for electric load forecasting can be found in Jurado et al. [26].

1.3. Overview of this Thesis

In this work, the focus lies on single-site and regional short-term PV power forecasts in
the range of 15 minutes to five hours ahead. Especially, regional forecasts are important
for the transmission system operators to manage the electricity grid in a cost-efficient
way. These analyzed forecast horizons are most interesting for the intra-day market as
they are still useful for traders to negotiate energy contingents. Apart from physical PV
power forecasting techniques, i.e., PV simulation models, support vector regression is
used and optimized throughout the thesis to evaluate the ability of machine learning to
serve as an alternative and complement to physical forecasting models. In contrast to the
mentioned works, in a first analysis the SVR model input is restricted to inputs that are
used for the physical modeling. In later chapters, the SVR model is further optimized and
additional data is tested to improve the quality of SVR PV power forecasts. Moreover,
the amount of the employed datasets is significantly larger than in the mentioned works
and the application of satellite-based cloud motion vectors in combination with SVR has

not been tested yet. In summary, there are three major questions in this work:
o Is machine learning a feasible approach for PV power forecasting? (Chapter 4)

e Are more site-specific input features from numerical weather predictions increasing

PV power forecast quality? (Chapter 5)

e Are there spatial-temporal correlations to measurement and forecast data of sur-

rounding PV systems that improve the accuracy of PV power forecasts? (Chapter 6)

In the following, an overview on the chapters of this work is given. The single chapters
are grouped into three parts: Foundations, SVR-based prediction, and Ending. Each
chapter is concluded with a short summary. The chapters of the SVR-based prediction

part always start with a description of the respective experimental settings. As most of
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the experiments are highly computationally expensive, the cluster systems of the HPC

Facilities® of the University of Oldenburg are used.

Foundations In this part of the thesis, the basics of PV power forecasting and machine
learning are covered. Chapter 2 starts with the introduction of different types of
irradiance (see Section 2.1) and, in Section 2.2, gives an overview on the data sources
that are available for PV power forecasting. The main sources of data are PV power
measurements, weather forecasts from numerical weather predictions, and satellite-based
irradiance forecasts from cloud motion vectors. Afterwards in Section 2.3, a physical
parametric PV forecasting approach is introduced that is using the mentioned datasets
and serves as a reference to the applied machine learning models. To improve PV power
forecasting, two methods, i.e., persistence (Section 2.3.2) and the simulation of single
PV systems by employing irradiance forecasts (Section 2.3.1), are combined in this PV
modeling approach.

In Chapter 3, a basis for the understanding of machine learning algorithms used
throughout the thesis is established. For this, Section 3.1 discusses the basic concepts for
supervised and unsupervised machine learning. In Section 3.2, the concept of support
vector machine (SVM) is derived. Starting with linear SVMs for linear separable spaces
in Section 3.2.1, the steps to a non-linear SVM model for non-linear separable spaces is
explained (see Section 3.2.2). The extension from the classification model SVM to the

regression modeling technique support vector regression is explained in Section 3.3.

SVR-based Prediction This part discusses different approaches for modeling and
optimizing PV power forecasts with SVR. In Chapter 4, an initial approach to assess the
suitability of support vector regression for PV power forecasting is conducted. To tune
the SVR predictor for this task, a testing subset of three different datasets is generated by
applying a clustering method in Section 4.2. Afterwards in Section 4.4, the parameters of
the SVR are optimized on this subset and SVR models using the different input datasets
are evaluated. In this comparison, a SVR model that combines all input datasets is
trained as well. In Section 4.5, all implemented and tuned SVR models are compared to
the physical parametric PV power forecasting model.

After analyzing SVR-based forecasts and physical modeling, one method to improve
SVR forecasts is evaluated in Chapter 5. Until this point, only irradiance and tempera-
ture forecasts are employed from the NWP models. In this chapter, all available features

of a NWP model are considered for PV power forecasting. To assess the information gain

6 High Performance Computing (HPC) Facilities, HERO cluster system: https://www.uni-oldenburg.
de/fk5/wr/hochleistungsrechnen/hpc-facilities/historie/hero/, retrieved: 2017-04-11
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from new features, random forest’s ability to measure feature importance is applied. For
this, random forest and its feature importance calculation is introduced in Section 5.2.
The feature selection is performed in Section 5.3 and resulting models are evaluated in
Section 5.4. Additionally, a feature selection for special weather conditions, i.e., snowfall
and fog, is done in Section 5.5.

With the findings of the previous chapter, Chapter 6 concentrates on a single PV
system and its optimization. Accordingly, a single system is selected from the PV
measurement dataset with a high data availability to enable thorough optimization
experiments. Furthermore, data from surrounding PV systems is used for forecasting
the PV power output of the single system. A short study on the usefulness of PV
measurements of neighboring systems is done in Section 6.2.1. In Section 6.2.2, a feature
selection on all possible input features of the single PV system and its neighboring systems
is performed to determine how many features are necessary for accurate forecasting.
For the resulting subset of input features, three different SVR parameter optimization
methods are tested in Section 6.2.3. The optimized models are compared in Section 6.3,

where they are also evaluated against the best model of the previous chapters.

Ending This thesis ends with a summary and an outlook of possible next evaluation

and experiment steps in Chapter 7.
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2. Solar Power Prediction

The most common parametric models for PV power forecasting use past PV system
measurements to predict future outputs and/or simulate a PV system by applying an
irradiance-to-power conversion model based on existing irradiance and temperature
forecasts as well as specifications of single PV systems. To ensure accurate forecasts,
these models are in need of high quality input data. Apart from irradiance forecasts from
numerical weather prediction systems, data from a satellite-based cloud motion vector
approach are applied in this work.

In Section 2.1, global horizontal and clear sky irradiance are introduced. The data
sources used for PV power forecasting throughout the thesis are listed and explained in
Section 2.2. Afterwards, a parametric PV power and persistence forecasting model that
utilizes this input data are described. These models serve as a reference for comparisons

in later chapters.

2.1. Irradiance and Clear Sky Index

Irradiance describes the radiant flux received by the earth’s surface that is emitted by
the sun. The unit of irradiance is specified in power per area, typically in W/m?. In this
work, the term irradiance is freely used for what is actually known as global horizontal
irradiance ([), which quantifies the sum of direct (I4;-) and diffuse horizontal irradiance
(Laig):

I = 14y + Laipr (2.1)

While 15, describes the irradiance that is directly received at the surface, Iy is the part
of irradiance that is scattered on its way through the atmosphere. Apart from scattering,
there are extinction processes occuring, so that the intensity of the initial extraterrestial
irradiance I, is decreased by the earth’s atmosphere.

If only the atmospheric extinction and deterministic aspects of solar irradiance, i.e.,
seasonal and diurnal variations, are considered, the term clear sky irradiance I eq, is used.
There are many different models, that are able to estimate the clear sky irradiance at

any given location for any given timestep. In this work, the clear sky model of Dumortier

11



2. Solar Power Prediction

is used — as it is described in Fontoynont et al. [16] — with turbidity values according to
Bourges [4] and Dumortier [12]. The clear sky index k* defines the ratio between I eq;
and I as

1
k* =

(2.2)

Tacar
This permits a quantification of the transmissivity of clouds and simultaneously takes the
absorption, that is not included in the clear sky irradiance, into account. For situations
with no clouds, a value of k* = 1 is expected, whereas on overcast conditions the clear
sky index approaches 0. A value of £* = 0 is only possible at night, as there is always a

fraction of Iy present at daytime.

2.2. Data Sources

In the following sections, different data sources are described that are used to implement
PV power forecasts for different forecast horizons. Besides the output of the aforemen-
tioned clear sky model, there are three main sources of data: on-site power output
measurements of PV systems, weather forecasts of numerical weather prediction models,
and satellite-based cloud motion vector irradiance forecasts. The following sections give

an overview of these datasets which are used in all of the chapters of this thesis.

2.2.1. PV Power Measurements

This work aims at creating high quality PV power forecasts, so that appropriate mea-
surements are needed for model training purposes. For this, measurement data of PV
systems in Germany from 2012 to 2016 with a temporal resolution of 15 minutes is used.
These PV power measurements are made available from the monitoring database of

meteocontrol GmbH?.

Chapter Type Time Frame PV Systems
Chnter 4 | testing | 2012-01-01 — 2012-12-31 1135
apte evaluation | 2013-01-01 — 2013-12-31 921
testing | 2012-01-01 — 2012-12-31 92
Chapter 5 | luation | 2013-01-01 — 2013-12-31 92
testing | 2014-07-01 — 2015-06-30 1
Chapter 6 | Juation | 2015-07-01 — 2016-06-30 1

Table 2.1.: PV power measurement data used for testing and evaluation in different
chapters of this thesis.

1 meteocontrol GmbH — Energy and Weather Services: www.meteocontrol.com, retrieved: 2017-04-11
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Figure 2.1.: GUI tool for manual PV system assessment and time series selection.

From a large PV measurement dataset, PV system subsets are selected that hold a high
data availability and passed several quality control tests, i.e., detection and removing
of possible time shifts and physically unreasonable values in the data. Additionally to
the automatic quality control, suitable systems are selected manually to detect unusual
behaviour of the PV modules, e.g., long periods of snow with no power output due to
snow covering the modules. A screenshot of a GUI tool, that was implemented especially
for this purpose, is shown in Figure 2.1.

An overview on the exact time frames and number of PV systems used in later chapters
is listed in Table 2.1. Besides the location, information on installed capacity, orientation,
and tilt of each of these PV systems is available. As there is a wide variety in sizes and
nominal power, the output of each system is scaled to its installed power capacity to
consider all systems equally.

To get an impression of the distribution of the PV systems in Germany, the locations
of 921 PV systems from the evaluation dataset, that is used in Section 4, are marked in
Figure 2.2(a).

2.2.2. Numerical Weather Predictions

Weather Forecasts from numerical weather prediction (NWP) systems are offered by
various providers for prediction horizons from a few hours up to about 15 days ahead.

NWP models are based on dynamic equations that use the laws of physics, fluid dynamics,

13



2. Solar Power Prediction

(a) (b)

Figure 2.2.: (a) Locations of 921 PV systems in Germany from the evaluation dataset
of Section 4. (b) Spatial distribution of ECMWEF’s NWP model grid points.

and chemistry as well as weather observations and measurements. Starting from a recent
initial state, changes of the atmosphere are simulated for the following timesteps. As the
computational expenses are high, the calculations are restricted to specific horizontal
and vertical grid points arranged with a fixed resolution.

In this work, two different NWP models are used: the IFS model of the ECMWF?
and the COSMO-EU model of the DWD?. The ECMWF’s IFS model yields a temporal
resolution of three hours and a spatial resolution of about 12.5 km x 12.5 km, while
the COSMO-EU model generates hourly forecasts with approximately 7 km x 7 km
resolution.

In this work, the COSMO-EU model only serves as a second source for irradiance
forecasts. All other weather forecasts are extracted from the IFS model, which provides
single level forecasts covering over 120 parameters. Single level forecasts are forecasts
that are averaged over different height/pressure levels or forecasts for specific heights

(e.g., the temperature in 2 meter height). The IFS model has two major forecasting runs

2 European Centre for Medium-Range Weather Forecasts (ECMWF) [14]
3 Deutscher Wetterdienst (DWD) (engl.: German Weather Service) [11]
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starting at 00 UTC and 12 UTC. These runs are not instantly available at these times,
so that forecasts from the 12 UTC run of the previous day are used here to ensure their
availability at the point of time of the prediction. In Figure 2.2(b), the grid points of the
ECMWF IFS model is shown. As only single level forecasts are employed, there is no

need for the vertical expansion of the grid in this case.

2.2.3. Satellite-based Cloud Motion Vectors

The movement of clouds has a major influence on surface irradiance and its modeling
is the main subject of intraday forecasts like the cloud motion vector (CMV) approach.
Images of a geostationary satellite are used to detect cloud structures in near-real time.
Cloud index images, which contain information on the cloudiness of each image’s pixels,
are calculated by applying the semi-empirical Heliosat method.

To forecast cloud index images as a basis for surface solar irradiance forecasting, two
consecutive cloud index images are compared and a cloud motion vector field is computed,
which describes the velocity and direction of cloud areas. These are applied to the latest
available cloud index image, thus extrapolating the clouds’ structures to the next minutes
and hours. Details about the methods used for creating irradiance forecasts from satellite

images are given in the following paragraphs.

Irradiance from Satellite Images The Meteosat Second Generation (MSG) satellite
of EUMETSAT* is positioned in the earth’s orbit above the zero degree latitude and
longitude mark and is equipped with eleven spectral channels. The spatial resolution of
its images amounts to about 3 km x 3 km; a high resolution visible broadband irradiance
channel is providing an even higher spatial resolution of 1 km x 1 km. Images of
Germany are delivered with a resolution of 1.2 km in east-west and 1.8 km in north-south
orientation at a temporal resolution of 15 minutes [13].

To assess the irradiance from satellite images, the Heliosat method is used, which was
originally proposed in 1986 by Cano et al. [7]. For the data that is used in this work, an
improved version for solar energy applications of Beyer et al. [2] and Hammer et al. [21] is
applied. The general idea is to determine the extinction of irradiance induced by clouds
from the satellite’s image and use it to adjust the modeling of clear sky conditions to the

actual cloud situation. In a first step, the relative reflectance p is calculated with

C—-Cy

Iea:t

p , (2.3)

4 European Organisation for the Exploitation of Meteorological Satellites (EUMETSAT): http:
//www.eumetsat.int, retrieved: 2017-04-11
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where C' denotes a pixel’s intensity received from the satellite’s sensors and Cj results
from a known instrumental offset. To assess the cloudiness of a pixel, the dimensionless
cloud index n determined as

n = P~ Pmin__ (2.4)
Pmax — Pmin
is calculated. The lower bound p,;, is set by the ground’s reflectivity (ground albedo),
which is usually lower than the reflectivity of clouds, and the upper bound py,q. is defined
by an empirical cloud reference value. With a cloud index image, where each pixel’s
value represents a cloud index value, the corresponding satellite-based clear sky index

k%,; can be derived as

1.2 if n < —0.2

. 1—n if —02<n<0.8

At =) 1661 — 1.7814n + 0.7250n2  if 0.8 < n < 1.05 (2:5)
0.09 if 1.05 < n,

according to Hammer et al. [22]. By using I jeq, from the clear sky model in Section 2.1
and applying Equation (2.2), a satellite-based global horizontal irradiance I44 is calculated
with

Lsat = kiqp  Letcar- (2.6)

Cloud Motion Vectors Because clouds are the main reason for the power output
decline of a PV system, forecasting the cloud-induced shadowing of a system is of high
importance. For satellite-based approaches, a prediction of the cloud index value n of a
image’s pixel at a PV system’s location is needed. In this work, the cloud motion vector
approach is applied for this task. The CMV method used here is introduced in Lorenz et
al. [36] and further evaluations for the application in context of an operational forecasting
service are provided in Kiihnert et al. [32]. Figure 2.3 gives an illustration of how the

cloud motion vector approach works. There are four main steps to the method:

1. The pixels of two consecutive cloud index images n(t — At) and n(t) are compared.
Movement in the images is tracked by matching the correlation between pixels from

n(t — At) to surrounding pixels in the next image n(t).

2. Step 1 is repeated for all pixels and a cloud motion vector field is generated. This
field is afterwards applied to n(t), which extrapolates the current movements into

the future and creates the cloud motion image n(t + At).

3. Additionally, a smoothing of n(t-+At) is implemented to include a level of uncertainty

to the forecast.
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Figure 2.3.: Retrieving irradiance forecasts from satellite images using the cloud motion
vector approach.

4. The irradiance values for the cloud motion image n(t + At) are now calculated with

the Heliosat method as described earlier in this section.

The resolution of CMV forecasts corresponds to the temporal and spatial resolution
of the utilized satellite images described earlier. Studies show advantages of the CMV
approach compared to persistence and NWP approaches from 30 minutes to four or five
hours ahead [35, 32].

2.3. Physical PV Power Modeling

The reference in the comparisons of Section 4 is a parametric irradiance-to-power conver-
sion model based on explicit physical description of a PV system applied to irradiance
forecasts. In Section 2.3.1, the PV simulation model is introduced followed by the
description of a persistence approach in Section 2.3.2. The power conversion is applied on
CMV and NWP irradiance forecasts seperately. A combination approach of persistence
and simulated power outputs from CMV and NWP irradiance forecasts to achieve an

optimized PV power forecast is detailed in Section 2.3.3.

2.3.1. PV Simulation

The power output of a PV system can be modeled based on global horizontal irradiance
and ambient temperature using a physical modeling approach. In Figure 2.4, an overview

of the applied PV simulation model, with references to the individual models used in each
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2. Solar Power Prediction

step, is given. This PV power simulation approach utilizes irradiance forecasts received
from CMV (Icav) and NWP (Inwp) as well as the temperature forecast from NWP
(Tnwp) to obtain PV power forecasts Pgjn, cav and Psim nwp. The basic steps of the

PV simulation are:

e Conversion of global horizontal irradiance I — in this case Icpy or Inwp — to

irradiance received on the tilted surface of the PV module Ii;.

o Calculating the irradiance dependent efficiency 7(Iij¢) of the PV module with a

parametric efficiency model.

e Further adjustment of 1 considering PV module temperature Ty,oq derived from

NWP ambient temperature forecasts T, (here Ty p) and .

e Calculating the expected power output of the PV system.

Global Horizontal Irradl‘ance Power Output
: on Tilted
Irradiance 1 of PV System
- Surface I
Diffuse Horizontal PV Simulation”
Irradiance T G 6 . 1
it . . :
Direct Normal ' onversion n(Tiire)
Irradiance 2. n(Tgint, Trmod)
Ambient Tem- | ( Temperature of
perature T, ] LPV Module Tmod

Figure 2.4.: PV simulation scheme.

Tilt Conversion The amount of irradiance received by a PV module strongly depends
on the tilt and orientation of the system. Irradiance on a tilted surface I;; is calculated
by applying the tilt conversion model on diffuse horizontal Iz and direct irradiance g
In this thesis, the splitting of the global horizontal irradiance I into its components Iz
and Iy, is implemented with the model of Skartveit and Olseth [49].

5 Skartveit and Olseth [49]
6 Klucher [27]
7 Beyer et al. [3]
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To determine Iy;;; each of the irradiance components is converted separately into its
respective tilted form and later recombined adding irradiance that is reflected by the
ground (Ief):

Liite = Tyag,digp + Triit,air + Lref (2.7)

In this step, the model of Klucher [27] is applied for modeling Iy 4. The second
component Iy q4;7 can be derived by using geometric equations that include the solar
zenith angle and the angle of incidence. The reflected irradiance I,.; is determined by
the ground albedo, i.e., the ground reflectivity of a PV module’s surroundings, as well as

the landscape of the surface.

Modeling of PV Efficiency The PV efficiency 7 is simulated with the model described
in Beyer et al. [3]. In this model, both I;;; and the ambient temperature 7, at a PV
systems’ site are considered. The model works in two steps: First, the efficiency of a

constant module temperature T ., = 25°C is assumed:
U(ItiltaTconst) =a;+ax Iy +as lOg Itv (28)

with empirically determined and device-specific parameters a;, ¢ € {1,2,3}. In a next

step, the actual estimated temperature of a PV module 1,4 is added:

T’(Itiltv Tmod) = n(Itilta Tconst)(l + a(Tmod - Tconst)): (29)

with another module type dependent temperature coefficient . The temperature of
the PV module is assumed as T},0q = Ty + ¢ It¢, where the ambient temperature is
increased by a ratio { of the irradiance’s influence. The DC power output of a PV system

is calculated as
N(Leitt, Trmod) Ltie

nsrc  Istc

Ppe = Prom. (2.10)

The efficiency of a PV module at standard test conditions ngrc is calculated by applying
Equation (2.8) with Isrc = 1000%. Power losses (e.g., DC to AC conversion), are
combined into a single loss parameter (j,ss, so that the final PV simulation model is
defined as

PS]M = PDC’ Closs- (211)

In this method, the parameters a;, «, (, and (j,s5 are fitted by applying a least-square
algorithm for each PV system using its respective power measurements. A more detailed
description of the fitting and the PV simulation model in general can be found in
Kiihnert [30].
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2.3.2. Persistence Forecasts

To include information about the current situation at each PV system’s site, a persistence
model is applied on recent PV power measurements. PV power measurements Py,eqs and

clear sky PV power Pg;y, cieqr are used to calculate the PV power clear sky index

Pmeas (t)

k7 t)= ———M——.
P,meas( ) PSim,clea'r’(t)

(2.12)
The clear sky PV power Pgjn, clear i achieved by applying the PV simulation model on
clear sky irradiance I.q- from the clear sky model as well as using NWP temperature
forecasts. This PV power clear sky index £k}, is defined in analogy to the irradiance
clear sky index k* from Equation (2.2) and provides a quantification of cloud cover at
a PV system’s site. Based on measurements, this quantity enables a description of a
system’s recent state without being limited by resolution and quality of NWP or satellite

data. For persistence, the relation
k};,pe’/’s (t + At) = ki’kj,meas (t) (2.13)

Is assumed, i.e., kp 00 (t) is presumed to be constant for the next time step ¢ + At¢. The

PV power at time step ¢ + At is calculated by applying the inverse of Equation (2.12):
Ppers,meas (t + At) = k};,meas (t) : PSim,clear (t + At)7 (214)

in order to model the daily course of solar irradiance. The quality of persistence forecasts
is strongly influenced by the weather situation. They perform best in stable weather
conditions, when the assumption of constant k},,.,(t) is well matched for the next hours.
In situations with high fluctuations due to a rapid change of cloudiness, the quality of

persistence forecasts strongly decreases with the forecast horizon [31].

2.3.3. Combination of Forecast Approaches

While persistence forecasts generate good forecasts for very short forecast horizons, the
accuracy decreases quickly with an increased forecast horizon. As PV power forecasts
based on NWP models are updated only once per day, these forecasts are producing
more general predictions compared to the other approaches. Therefore, they are mainly
suited for longer forecast horizons. Satellite-based CMV forecasts provide good forecast
inbetween these two. By combining these three approaches, a forecasting model is created

that is able to benefit from each of its components and provide accurate forecasts on all
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employed forecast horizons. This is discussed in more detail in the evaluation section of
Chapter 4.

The individual PV power forecasts, i.e., Ppersmeass Psim,cmv, and Ps;, nwp are
combined by fitting them linearly to historical measurements. A combined forecast
Pgim comp is achieved by weighting the single forecasts with the coefficents a, b, and ¢

using a least-square linear regression:
PSim,comb(t) =a- Ppers,meas(t) +b- PSim,C’MV(t) +c- PSim,NWP(t) (215)

These weighting factors are determined for each forecast horizon individually using
measured PV power from the preceding days. For single sites and regional averages,
individual training and training periods are used. A training period of 50 days provided
a sufficient amount of data to learn seasonal trends for single system forecasts. When
combining regionally averaged forecasts, a training period of 30 days showed the best
results. More details about the fitting of the linear regression can be found in Kiihnert et

al.[31]. An overview of the physical PV power forecasting process is shown in Figure 2.5.

For the comparison of Pg;p, comp to the single model forecasts Ppersmeas, Psim,cMV,
and Psi, Nwp, a linear regression approach (Ir) is applied to the single forecasts as well.
This enables a distinction between statistical improvements of single forecasts due to
fitting them to PV measurements and beneficial effects from the combination of these

forecasts. The adapted forecasts are calculated as

ir ) /

Prersmeas = OpersPpers,meas 1 Upers (2.16)
[ ! /

Pgimn nwp = AnwpPsim NwP + by ps (2.17)
Ir ! /

PSim,cnv = aonpv Psimomv + boay (2.18)

with individual weighting factors a’ and ¥’, that are again fitted to PV measurements of

the previous days.

2.4. Evaluation of Forecasts

In this section, the basic definitions concerning the evaluation of forecasts are summarized.
Comparing different forecasts always entails analyzing time series. In this work, PV
measurements are used as reference time series and the quality of each forecast is measured

by the deviations between measured and predicted values at each timestep. A common
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Figure 2.5.: Physical parametric PV power forecasting process.

measure of deviation between two time series z and 2’ is called mean square error (MSE):

1 N

Eymse = > (2 =22 (2.19)
i=1

where N denotes the length of a time series. The MSE is a good real life measure as it
penalizes large deviations, that would have a bigger impact on grid stabilizing actions

than small ones. In model comparisons, the root mean square error (RMSE)

Eryvse = VEusE (2.20)

is used more frequently, as the values are returned to their original range. While the
RMSE is good for assessing the overall performance of a prediction, the mean bias error
(BIAS) provides information about over- and underestimations, and therefore is able to
point out systematical errors. The BIAS is defined as the averaged deviation of two time
series:

1

Epgras = N Z(z — Z’) (2.21)
=1

In this thesis, all forecast evaluation is done only on daytime values, where the solar
elevation exceeds an angle of ten degrees. This is mainly done because of the unavailability
of CMYV forecasts for the earlier and later hours of the day, as the usability of satellite
images is restricted to these conditions [32]. If different forecast models are compared, the
time series are filtered so that only timesteps are considered where all models generate

usable output.

The two terms single system and regional average are often used throughout this thesis.
A single system forecast is considering the forecast of each single PV system. But instead

of calculating the error values of each single system, all time series of the considered
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PV systems are concatenated before the performance is evaluated. To some extent, this
removes the influence of outliers and improves the assessment of forecast models. In
contrast to the evaluation of single system forecasts, the time series for regional forecasts

are averaged before error values are calculated.

2.5. Concluding Remarks

In this chapter, PV power forecasting is addressed and different methods are explained.
In the first sections, different types of irradiance are discussed and all available datasets
are introduced.

There are three main sources of data in this work: PV power measurements, numerical
weather prediction (NWP) models, and satellite-based cloud motion vectors (CMV).
The PV power measurement datasets are provided by meteocontrol GmbH. From large
sets of measurements, smaller subsets are created for the evaluations of this thesis. The
temporal resolution of these PV measurements is 15 minutes.

In this work, data of the NWP models of the ECMWEF and DWD is applied. These
models provide multiple different weather parameters, especially their irradiance forecasts
are important for the PV power forecast models of this section. While ECMWF provides
three hourly data, DWD’s forecasts are hourly. The spatial distribution of both models
depends on the underlying calculation grid and are around 12.5 km x 12.5 km (ECMWF)
and 7 km x 7 km (DWD).

The third source of data is irradiance forecasts from satellite images. The movement of
clouds is detected by comparing two subsequent satellite images and identifying changes
on pixel level. Afterwards, the resulting cloud motion vectors are applied to the latest
image to extrapolate clouds to their (possible) future position. An irradiance forecast
from this new image is derived with the Heliosat method. Due to the image resolution of
the satellite, the spatial resolution of the forecasts is restricted to 1.2 km (east-west) and
1.8 km (north-south).

In the second part of this chapter, a physical PV power forecast model is introduced.
This model is used as a reference in the later chapters of this thesis. The model combines
two approaches for forecasting the power output of PV systems.

The first approach is using a PV simulation model to forecast a PV systems future
output by simulating the system with existing irradiance and temperature forecasts. As
irradiance forecasts, both NWP and CMYV forecasts are applied.

In the second approach called persistence, only PV measurements are utilized. In

persistence forecasting, it is assumed that the current cloud conditions last for the next
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timesteps, thus the current ratio between PV measurement and the highest physically
possible power output is applied at the following timesteps.

Counting persistence and both power forecasts from PV simulations there are three
resulting PV power forecasts. These forecasts are combined with linear regression,
where the weighting factors of the regression model are tuned on historic PV power
measurements of days prior to the actual forecasting timestep.

The last section of this chapter introduces the error measures and experimental settings

that apply for all following evaluations of this thesis.
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In recent years, the support vector machine (SVM) was successfully employed on clas-
sification tasks in very different areas of application. As the focus of this work lies on
forecasting PV power, and therefore values from continuous space, an extension of SVM
called support vector regression (SVR) is applied. The main concept of these methods
stays the same: Find a function that represents a given set of training data the best and
apply this function to previously unseen data points to acquire a prediction based on the
training data.

Starting in Section 3.1 with machine learning basics, this chapter establishes the
foundation to understand the notations and algorithms used in later chapters. To ease
the transition to regression functions, linear and non-linear SVMs for the classification
task are clarified in Section 3.2.1 and Section 3.2.2. Finally, the extension of SVM to

regression modeling is discussed in Section 3.3.

3.1. Machine Learning Basics

Today, there are many disciplines utilizing learning algorithms on so-called big data
problems. Whether one is using the term machine learning, statistical learning, or data
mining to describe these methods, the core principle is learning from data. Learning in
this setting describes the identification of basic structures in datasets and applying these
on new data of the same form.

To apply machine learning algorithms on specific data, distinguishing the data in an
input space X and an output space ) is obligatory. The pattern x € X containing
features (z1,z2,...,2q), with dimensionality d of X, specify a data point in the input
space. Each of these pattern holds a representation y € ) in the output space that is
called label. Throughout this work, patterns consist mostly of irradiance forecasts and
previous PV power measurements and labels are corresponding measurements from PV
systems.

In all learning scenarios, there are three important datasets: the training set, the test
set, and the evaluation set. While the training set is used to train the learning algorithm,

the parameter and model optimization is done on the test set. Afterwards, the optimized
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model is analyzed on an independent evaluation dataset. In this case, the training set
consists of measurements and forecasts for a predefined number of days prior to the
actual timestep that is forecasted.

The aim of learning algorithms is to find a prediction function f : X — ) that assigns

a label y to a before unseen pattern x. Hence, the function f is learned on a training set

T ={(x1,91), (X2, 92), ... (XN, yn)} C X x YV, (3.1)

where N denotes the training set size that contains known relations between patterns
and labels. After introducing the training set, it is now possible to distinguish between

supervised and unsupervised learning.

Supervised Learning In case of supervised learning the association of patterns and
labels in 7 are available to the learning algorithm as seen in Equation (3.1). The most
prominent groups of supervised learning methods are classification and regression. For
classification tasks, the output space is given as a finite set of discrete values called
classes, e.g., for the binary setting used in the following sections ) = {1, —1}. In contrast
to this, in most cases where a regression function is learned, the output space consists of
continuous real-valued labels. In this work, mainly regression functions are learned, thus
x € X = R? for patterns and y € ) = R for labels apply.

To facilitate the understanding and usage of classification and regression models,
k-nearest neighbors (k-NN) [10], is often refered as a simple example for a supervised
machine learning algorithm. This approach uses the labels of neighboring patterns to
decide which label should be assigned to a new pattern x’. The algorithm considers the
k closest data points in input space and uses the label that the majority of patterns hold.

The classification decision function fx,, with output space Y = {1, —1} can be defined as

1 if ZiENk(X’) y; >0

. (3.2)
-1 if ZiENk(x’) yi <0,

finn(x') = {

where N}, denotes the set of the k-nearest neighbors of a new pattern x’ in a training

set 7. To measure distances in input space, the Euclidian distance

N[

d
5(x,x%) = (D _(z; — )% (3.3)
j=1

is often applied. In Figure 3.1, an example illustrates the decision making process of

k-NN when a new pattern is introduced into a set of already labeled data points.
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Figure 3.1.: An example of classifying with k-nearest neighbors. Two classes (yellow
circles and green squares) are given and a new data point X' is introduced. For k =5
the label of x' would be a yellow circle as three of the five nearest neighbors are labeled
this way.

To demonstrate the connection between classification and regression, the k-NN model
for regression is now introduced. The k-NN algorithm is easily extended to be used as
a regression function by replacing fi,, from Equation (3.2) with the arithmetic mean
and calculating the average of the k-nearest neighbors’ labels. In this work, a distance

weighted version by Bailey and Jain [1]

§(x;,x") 71

€Nk (x') ZjENK (x") 5(Xj7 X,)_

furnn(x) = T Yis (3.4)
where the inverse of the Euclidian distance, is employed to weight the importance of a
neighbor’s label depending on its distance to the new pattern x’. In Chapter 5 and 6,

k-NN is applied as an easy-to-use model for spatial interpolation of forecast data.

Unsupervised Learning If there is no information about the labels available or
prespecified, unsupervised learning methods are applied. With clustering, classifying
patterns without preexisting labels y is possible. Patterns that share a similarity will
be put (clustered) into the same classes and labeled accordingly. The goal is to create
clusters, where the similarity of patterns within one cluster exceeds the similarity of data
points of another cluster regarding a preselected similarity measure.

One of the most popular and simple clustering algorithms is k-means clustering, which
was first proposed by Lloyd [34]. The main goal of k-means clustering is to divide a set of
data points into k distinct clusters and label the members accordingly. For this algorithm,
the number k of clusters must be defined in advance. The most common implementation
of k-means is iteratively improving the location of cluster center (centroids) by applying

each of the following steps:
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1. Initialize centroids by randomly selecting (without replacement) k data points

C1,...,Ck.

2. Calculate the Euclidian distance (see Equation 3.3) between each data point x; and

each centroid. Assign a label to each x; corresponding to the nearest centroid’s:

y; = argmin 6(x;, ¢;) (3.5)
1<j<k

3. Recalculate the centroids c; by averaging the values of all h data points belonging
to their respective cluster Cj:

1 &
G =7 Z X (3.6)
lECj

4. Repeat steps 2 and 3 until a maximum number of iterations is reached or there are

no changes at the centroid position recalculations in step 3.

When this algorithm is finished, all patterns are assigned to one of the k£ clusters and
received a corresponding label. In Chapter 4, k-means clustering is applied to group PV

systems according to their locations and specifications.

3.2. Support Vector Machine

The support vector machine classification algorithm was first introduced by Vapnik [51]
who described the idea of finding a hyperplane in input space that groups patterns with
different labels into classes while keeping the distance across classes at a maximum.
The key is, that by maximizing the distance there are only finite possibilities to place a
hyperplane in input space. Due to the finiteness, there has to be an optimal placement.
Here, the prediction function is build by solving the optimization problem of finding the

best pattern-separating hyperplane.

Section 3.2.1 starts by discussing the linear SVM for linear separable points. Afterwards,
slack variables are introduced that allow a classification of patterns even if there is no
strictly linear separation possible. This is followed by the description of non-linear SVMs
in Section 3.2.2. The notations and definitions used throughout the next sections are
based on Hastie et al. [23].
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3.2. Support Vector Machine

3.2.1. Linear Support Vector Machines

The main element of a SVM is a hyperplane which can be defined generally as
{xeR: f(x) =x"B+ By =0}, (3.7)

where 8 € R? denotes an unit vector (i.e., ||8]| = 1), with the distance 8y € R to the
space’s origin. 3 being an unit vector simplifies further definitions and is achieved by
scaling x and 5y accordingly.

The label y; of a pattern x; is assigned corresponding to its relative position to the

hyperplane. For a binary decision with y; € {1, —1}, the decision function is specified as

yi = sgu(f(x;)) = sgn(x; B+ o). (3-8)

The decision function f(x) calculates the signed distance of a data point x to the
hyperplane. Thus, the label is assigned depending on which side of the hyperplane the

pattern is located.

Linear Separable Input Space For now, only situations where a linear separation
is possible are discussed. Hence, there exists at least one function f(x) = x’ 8 + o,
with Vi : y; f(z;) > 0, that is splitting the labeled data points. From the set of valid
decision functions, the SVM algorithm is searching for a function that creates the biggest
margin between the training data points of the two different classes. In Figure 3.2 (a),
the concept of a margin that surrounds the hyperplane is illustrated. The search for a

optimal hyperplane is characterized by the optimization problem

max

M,
B,6o,|1B]]=1 (3.9)
st. y(xIB+Bg)>M,i=1,...,N

M denotes the signed distance from the decision function to the patterns of one class.
As stated before, this M is maximized, so that an optimal hyperplane separating the
two classes can be found. The constraint ||3|| = 1 is removed by adding it to the side
constraint:
1 T
myi(xi B+ Bo) > M

3.10
&y B + o) > M]|B| (3.10)
& yi(x{ B+ Fo) 21
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3. Support Vector Regression

The last step is possible because for all 8 and 5y that satisfy these inequalities, any scaled
positively multiple is satifying them as well. Thus, ||3]| can be set to 1/M without any

problems. This leads to a minimization problem that is equivalent to Equation (3.9):

min ,
i 18] .

sty (xIB+Bg)>1,i=1,...,N

Now, by finding a feasible vector 8 and value for 3y it is ensured, that all data points

are assigned a correct label by the decision function of Equation (3.8).

margin = 2M

T8+ By =0

(a) Linear separable (b) Non-linear separable

Figure 3.2.: lllustration of a linear support vector machine for (a) linear separable and
(b) non-linear separable data points.

Non-linear Separable Input Space With the above definition, it is only possible to
split two classes if they are strictly separable. In reality, there are often situations where
a sharp partitioning is not possible, i.e., the presence of outliers in the data. To deal
with these kind of situations, a softening of the constraints is needed, so that patterns
on the wrong side are allowed. This is achieved by adding so-called slack variables
&= (&,%,...,&N) to the side constraint:

N
yi(x{ B+ Bo) =1 =&, Vi:§ >0, &<c (3.12)
i=1

The value of every &; indicates the depositioning of the labeled pattern x; in reference
to the hyperplane: & = 0 for patterns on the right side of the function, 0 < §; < 1 for

data points on the margin, and &; > 1 for patterns on the wrong side of the hyperplane
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3.2. Support Vector Machine

(see Figure 3.2 (b)). The user-defined parameter ¢ sets an upper bound for positioning

violations.

By using the steps from Equations (3.10) and adding the slack variables to the
optimization problem of Equation (3.11)

min ,

i 6]

st yi(x!I B+ Bo) > 1—&,Vi, &> Uaz& <ec.

(3.13)

is derived. Nonetheless, for convenience, the following form of the optimization problem

1, o N
min — +C i
win 1817 + O ¢ -

s.d. & >0, yi(xf B+ Bo) >1—& Vi

is more common in literature. This is valid, as it is possible to scale 8 and Sy as desired.
Now, the slack is a fixed part of the minimization and the term C' Y°X | & controls how
much patterns are misplaced in reference to their respectable classes. The cost parameter
C' > 0 regulates these misplaced data points: the greater C is choosen, the smaller the

margin gets, so that less points are on the wrong side of the hyperplane.

Equation (3.14) is a classic formalization of a convex optimization problem or more
detailed: a linearly constrained optimization problem with a quadratic objective function.
One benefit of convex optimization problems is that local optima must be global minima,
which eases the search. A basic way to handle problems of this form is to redefine
them using Lagrange multipliers and solve the new optimization problem with quadratic

programming. Applying Lagrange multipliers to Equation (3.14) leads to
1 N N N
L=lBIP+CY 6 =Y ai [uilx! B+Bo) - (1 - &)] = X piki (3.15)
i=1 i=1 i=1

where B, By, and &; are minimized while the newly introduced Lagrange multipliers «;

and u; need to be maximized. Partially deriving the former variables results in

N

B =) aiyxi, (3.16)
i=1
N

0= Z a;Y;, (317)
i=1

o = C - Mi,Vi, (3.18)
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3. Support Vector Regression

with a, i, and & > 0 Vi. Here, the convenient notation of Equation (3.14) helps to derive
Equation (3.15) more easily. By applying Equations (3.16) and (3.18) on Equation (3.15)

the dual optimization problem

N 1 N N
T
max Zai—fZZaiajyiiji :cj
OseisC i 2= j=1

(3.19)

N
s.t. Z a;y; = 0.
i=1

results. To find optimal solutions «;*, Karush-Kuhn-Tucker conditions are introduced,
which complement the Conditions (3.16) — (3.18) into

ailyi(x] B+ Bo) — (1—&)] =0, (3.20)
wi&i =0, (3.21)
yi(x] B+ fo) — (1—&) >0, (3.22)

with ¢ = 1,..., N. The solutions of the Karush-Kuhn-Tucker conditions are sufficiently
optimal for quadratic programming, and furthermore equal to the global optimum, as the
original optimization problem is convex with only linear constraints. All solutions o] > 0
of patterns x; that satisfy Condition (3.20) while respecting Condition (3.22) are called
support vectors. Hence, support vectors are training patterns that are located on the
margin or on the opposite side of the hyperplane (see Equation (3.22)). These vectors

enable a solving of the initial problem (3.14) as an optimal solution of 3 is given by

N
B = afyixi (3.23)
i=1

which is directly derived from Equation (3.16). The only thing left to find is a solution
B§. For this, all training patterns with & = 0 that as well comply to 0 < o < C' (see
Constraints (3.21) and (3.18)) are applicable. Thus, these are data points that are located
exactly on the edge of the margin. After finding all solutions, the class of a new pattern
x' is set by

ys = sglf* ()] = sgnlxT B + B3], (3.24)

3.2.2. Non-linear Support Vector Machines

Until now, the input space was always assumend to be separable by a linear function,

but in many fields this is not the case. To achieve reasonable classifications in non-linear
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3.2. Support Vector Machine

spaces, the decision function needs to be changed. The SVM is able to adjust its decision
function by introducing a so-called feature mapping function ®. This ® function maps
pattern from the non-linear separable space to a higher dimensional feature space H

where a linear separation is possible.

Going back to the dual optimization problem in Equation (3.19), the pattern x’ are
only present in form of a dot product. This helps at integrating the feature map ® as it
is only necessary to replace this part with a dot product containing the mapping to a
higher dimensional space. This leads to the dual optimization problem for non-linear
SVMs:

N N N
1

(3.25)
N

s.t. Zaiyi = 0.
=1

To avoid the explicit calculation of ® : R* — %, the mapping is induced by a kernel
function K with K(x,x’) = (®(x), ®(x’)). This technique is known as the kernel trick [25].

Hence, it is only necessary to apply the kernel function on the patterns and calculate
the dot product afterwards instead of calculating a dot product in a higher dimension.
One restriction is that the kernel matrix K € R™*™ used in the quadratic programming
is positive-semidefinite, meaning that the condition x” Kx > 0 must apply. With this, it

is ensured that it is possible to separate the data points in the higher dimensional space.

Three common kernel function that satisfy this constraint are:

Linear kernel: Kp;,(x,x') = (x,x’) (3.26)
Polynomial kernel: Ko (x,x’) = (x,x')P,p € N (3.27)
Radial basis function (RBF): K,4p(x,x') = exp(—7||x —X/||*), Y €R, v >0 (3.28)

Hereby, the linear kernel is equivalent to the linear SVM explained above. The increase
of the computational complexity is now completely dependent on the complexity of
the kernel function and the dimensionality of the original input space. More detailed

information on kernel functions can be found in Hastie et al. [23].
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3. Support Vector Regression

Adding the kernel function to the dual optimization problem of Equation (3.25) results

in

N 1NN
max Zai—izz:aiajyiyjqui,xj)
i=1

<a; <
0saisC i=1j=1

N (3.29)
s.t. Z Y, = 0.
i=1

and the label of a new pattern x’ is determined with the associated decision function as

follows:
yi = sgn[f*(x')] = sgn[®(x')" B* + 55]

N
= Sgn[g ajyi((x'), ®(x:)) + 5] (3.30)

N

= sgn[Y _ ofyikK(x', xi) + B3]
=1

3.3. Support Vector Regression

In this section, the changes that are made to the SVM to use it for regression modeling are
explained. The support vector regression was first introduced by Smola and Schélkopf [50]
in 2004. Again, the key idea of this algorithm is to find an optimal hyperplane in the
input space. But instead of dividing different classes, the SVR searches for a hyperplane
that is the best representation of all points in the training dataset while submitting to
user-defined constraints.

To get from the classification to the regression model, Equation (3.14) is adapted to

the non-linear case by including the feature mapping function ® from Section 3.2.2:

N
1 2
min — +C 2
win 18I +0 36

(3.31)
s.t. & >0, yi(P(x)TB+Po) >1—¢& Vi

While searching for solutions to this optimization problem, there are only two decisive
states for the slack variables & that are interesting in the optimization process. These
two cases can be directly derived from the side constraints: Either & = 0, which relates
to no violations, or the highest possible value for violations by even crossing the margin
on the other side is decisive, in which case & = 1 — y;(®(x;)” 8 + Bo) holds. Thus, the
side constraints can be simplified to & = max (0,1 — y;(®(x;)T 8 + Bo)) and added to the
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3.4. Concluding Remarks

optimization problem:

win - me (@) 8+ o) + MBI (3.32)
with A = 1/2NC. With this definition, for all data points that are on their right side of
the hyperplane, the maximum function returns 0. Otherwise there will be a punishment
for constaint violations. A more common definition of the SVM classification problem is
utilizing the hinge loss £, (w, 7) = max(0,1—w7). Applying w = y; and 7 = ®(x;)T B+ o
to Equation (3.32) leads to:

mln—Zﬁh (i, ®(x:)T B + Bo) + M|B|? (3.33)

Now, the introduction of SVM to a continuous input space, i.e., y € R, can be done.
For the support vector regression, Smola and Scholkopf [50] use yet another loss function

called e-insensitive loss
Le(w,7) =max(0,|w—7| —¢€), e € R, €>0. (3.34)

With the e-insensitive loss, a tube around the hyperplane is created where no punishment
for constraint violations is applied (see Figure 3.3). This minimizes the possibility that
the SVR function is overfitted to the training dataset, given an appropriate choice for
the value of e.

Finally, the support vector regression optimization problem is defined as

mln ~ Z[' (i, (%) TB + o) + /\HBHQ (3.35)

By using the solutions 8* and § of this problem, labels for new patterns x’ are assigned
analogous to the classification task. For a more detailed description of the support
vector regression, the original work of Smola and Scholkopf [50] or Hastie et al. [23] is
recommended. In this thesis, the SVR implementation of the Python package scikit-
learn [48], which is based on LIBSVM [8], is utilized.

3.4. Concluding Remarks

At the beginning of this chapter, machine learning basics, including the automatic

learning of functions that map values from input to output spaces, is introduced. Values
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3. Support Vector Regression

A

>

Figure 3.3.: Left: Linear SVR with € tube. Right: e-insensitive loss. Data points
within the € tube (grey area) are ignored for error punishment calculations. If a data

point is more than € away from the function, the punishment is applied linearly (compare
Smola and Schélkopf [50]).

of the input space are called patterns and their opposites in output space are labels.
Throughout this work, the term features is used to describe single components of a
pattern. For training, testing, and evaluation of classification and regression models,
there are corresponding datasets that are introduced as well. With the knowledge about

training datasets, a distinction between supervised and unsupervised learning is possible.

Supervised methods use known associations between patterns and labels of a training
dataset to learn mapping functions. These functions are later on used to assign appropriate
labels to new patterns. To give a simple example of a classification and regression model,
the supervised learning algorithm k-nearest neighbors is explained. As this work mainly
uses supervised learning methods, there is only a short example of one unsupervised
learning method given: k-means clustering. With k-means clustering, it is possible to
classify patterns into k groups (cluster) and assign corresponding labels to them, even

though there is no training set with known associations to learn from.

On this basis, the second part of this chapter focuses on deriving the fundamentals
of support vector machines (SVM). Starting at the linear SVM model’s optimization
problem for linear separable input spaces, the idea of constructing a hyperplane for the
classification of patterns is explained. Based on this, the classification of non-linear

separable spaces by applying slack variables is described.

In many cases, a linear SVM is not applicable as the structure of the input space

is too complex, therefore a non-linear extension of the SVM is needed. By adding so-
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3.4. Concluding Remarks

called kernel functions to the model, the optimization problem is projected into a higher
dimensional input space, in which a linear separation is possible. Now, the SVM model is
able to classify patterns of even highly complex data spaces and assign appropriate labels,
complying to the two user-defined parameters C' and ~, that regulate the complexity of
the learned function.

The last section of this chapter is explaining the changes that are necessary to create
regression functions using the SVM. Instead of discrete values, the data spaces are now
continuous real-valued. The extension of SVM to regression modeling is called support
vector regression (SVR). In this transition process, the e-insensitive loss is integrated
into the optimization problem, and with it a new user-defined parameter € is introduced.

Throughout this work, SVR is used as the main modeling technique for creating
regression functions for PV power forecasting. One advantage of using SVR is its ability
to learn even non-linear functions, which are assumed to emerge in this scenario. In the
following chapter, the SVR model is optimized for its PV power forecasting task and
compared to the physical modeling described in Section 2.3. In this process, the three
user-defined parameters of the SVR are tuned and appropriate training datasets are

specified.
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SVR-based Prediction
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4. Comparison to a Parametric Model

One goal of this thesis lies in assessing the general usefulness of machine learning,
and especially support vector regression (SVR) as a modeling technique for PV power
forecasting. To get an impression of its capabilities, at the end of this chapter, SVR is
compared to a physical parametric modeling approach which is detailed in Chapter 2. This
model uses irradiance predictions of different sources, i.e., numerical weather prediction
(NWP) models and satellite-based cloud motion vectord (CMV), and converts them to
power outputs of PV systems. Finally, all single outputs of the physical modeling methods
are combined, which also includes a persistence model using historic PV measurements,

to receive a forecast for future power outputs.

This evaluation aims at giving a first expressive comparison of machine learning and
phyical modeling, so that as many PV systems as possible are featured. Before SVR
settings can be concluded, the test set size needs to be reduced to get results in a feasible
time frame. This is done in Section 4.2, where a dataset for the optimization process is
chosen. Due to the high number of PV systems, a general setting for SVR parameters
is applied, which will be determined in Section 4.3. Afterwards in Section 4.4, different
SVR forecasts that represent single input forecasts of the parametric model are analyzed.
In Section 4.5, the SVR-~based models are finally compared to the physical modeling
approaches. The results of this chapter are published in Wolff et al. [54].

4.1. Experimental Setup

At the time of this comparison, the data of the years 2012 and 2013 of 921 PV systems is
available, which is quality checked as described in Section 2.2.1. To enable a reasonable
comparison to the physical PV power modeling, the SVR models strictly use the same
input data as the physical forecast models (see Section 2.2) in this chapter. Thus, the
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4. Comparison to a Parametric Model

following training pattern-label mappings are applied:

Psymeas = (Pmeas(t — At), H(t)) = Ppeas(t), (4.1)
Psynwp = (Inwp(t), Tnwp(t), H(t)) = Preas(t), (4.2)
Psy.omv := (Iemv(t), Tnwp(t), H(t)) = Preas(t), (4.3)

for timestep t with forecast horizon At¢, PV power measurements Py,cqs, CMV-based
irradiance forecasts Icpry, NWP-based temperature (T p) and irradiance (Iywp) fore-
casts. Furthermore, including the hour of the day (H) helps to capture the deterministic
diurnal course of irradiance without applying any additional models, like, e.g., a clear sky
irradiance or PV power model. In addition to the single input forecast models, another

training mapping
PSV,comb = (Pmeas (t - At)) INWP(t)a ICMV(t)a TNWP(t)y H(t)) — Pmeas(t) (4-4)

is applied that combines all of the above features. The training process is illustrated

in Figure 4.1. The models are retrained every day with the data of the previous N

t: coo | N JEe(N-D)|E-(N-2)] | el t t+l | t+2
I

t+1: | oo | t-N |E(N-DfE-(N-2) ... | t-1 t tel | t+2

t+2: | -0 | tN [t-(N-DJE(N-2) . |t t t+l | t+2

Figure 4.1.: Sliding window training of support vector regression. The training set
containing N days of data is denoted in green; the grey boxes show the dayst, t + 1,
and t + 2 that are forecasted.

days. Each of the green boxes in Figure 4.1 represents pattern and label matchings from

Equations (4.1) — (4.6) of the corresponding day for every 15 minutes.
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4.2. Selection of an Optimization Dataset

Data Preprocessing To match the temporal and spatial resolution of the PV power
measurements, the data is interpolated to 15 minute timesteps, as described in Lorenz
and Heinemann [35] or Lorenz et al. [37]. Further preprocessing steps are applied to the
data, which are detailed in Lorenz et al. [39)].

As there are varying units and ranges for the different datasets, that could encourage
an unwelcome weighting of input features, the data is normalized in a way that only
real-valued numbers ranging from 0 to 1 are handled by the regression models. As the
PV measurements are already normalized to the nominal power of the respective PV
systems, only irradiance and temperature forecasts need to be considered. All irradiance
forecasts are normalized by Ifopec(t) = I’}%j;(:), with forec € {CMV,NW P} and the
solar constant I..,s being 1361% [28]. The temperature forecast of the ECMWE’s
NWP model is normalized by

_ Tnwp(t) — Tinin

Tnwp(t) = T T (4.5)

where T, = —26.71°C and Th,4: = 35.83°C' are the lowest and highest temperature
values found in the 2012 dataset.

4.2. Selection of an Optimization Dataset

To increase the quality of PV predictions, the SVR model and the applied RBF kernel
function has to be adjusted to this specific task by optimizing the parameters C, €, and
~ as well as the number of days used for training. The optimization process is done on
the 2012 data, so that the data from 2013 stays solely for evaluation purposes. With
respect to computation time, it is not possible (in a reasonable time frame) to perform an
optimization on all 921 PV systems for all timesteps. Hence, a subset of systems and test
days, that represent different variability scenarios of the complete dataset, are selected.
Here, the aim is to find one set of parameters which results in high quality predictions

for all PV systems, seasons, and times of the day.

Selection of Test Systems First, 92 PV systems (10% of all systems) are selected
by clustering with k-means introduced in Section 3.1. The selection is separated in two

clustering steps:

1. Twelve location clusters are formed, so that a spatial distribution is achieved.
For this, only latitude and longitude information of each system is used (see
Figure 4.2(a)).
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tilt [degree]

Figure 4.2.: (a) PV systems after applying k-means clustering (k = 12) on locations.
Small dots show the location of a single PV system. (b) Example of one of the 12
subcluster for PV system specifications, where small dots indicate a single system’s
specification (orientation: 180 degree = south, tilt: 0 degree = horizontal). In both
figures, large dots point to the center of the respective cluster.

2. Each of these twelve clusters is divided into a number of subclusters referring
to the PV systems’ specifications, namely capacity, orientation, and tilt (see
Figure 4.2(b)). The number of subclusters depends on the size of the location

cluster and corresponds to 10% of its included PV systems.

In the end, 10% of the PV systems in each subcluster are chosen randomly, resulting in a
test set of 92 PV systems. In Figure 4.3, the distribution of PV systems in respect to the
specification features power capacity, orientation, and tilt are shown. Additionally, the
distributions of 100 randomly sampled PV system sets are illustrated. While only some
of the random sampled test sets are accidentally fitting the specification distribution of
the complete dataset, the controlled clustering approach selects a list of PV systems that

fits the original’s density functions for all employed specifications.

Selection of Test Days After the test systems are selected, a set of optimization test

days from these PV systems is constructed. Only days from the second half of the 2012
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4.2. Selection of an Optimization Dataset

data are considered, thus there are enough days left for SVR model training purposes

and for the analysis of suitable training set sizes.
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Figure 4.3.: Distribution of PV system datasets with respect to the three PV system
specifications (a) power capacity, (b) orientation, and (c) tilt. Besides the complete PV
system dataset’s distributions (complete), the density functions of PV systems selected
by the clustering approach (cluster) are shown. Furthermore, the distribution of 100
randomly selected sets (random) is illustrated.

From July to December 2012, one representative day per month is chosen for each of
the following five classes: clear sky, broken cloud, overcast and two classes in between,
which results in a test dataset of 30 days. For this, the clear sky irradiance is estimated
with a clear sky model (see Section 2.1). Afterwards, the PV simulation model introduced
in Section 2.3.1 converts clear sky irradiance to PV power Pgjn, cleqar, Which is then
normalized to the nominal power of the respective PV system. The classification of a

certain day is decided by its RMSE value, comparing the measurement and clear sky
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power time series. With more clouds blocking the irradiance reception of the PV modules,
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Figure 4.4.: Ezample days from the test dataset with (a) clear sky, (b) broken clouds and
(c) overcast conditions. The power output P is stated in percentage of the corresponding

installed capacity of each PV system.

the RMSE values increase, so that high RMSE values indicate days with an overcast
situation, while days with a low RMSE can be classified as clear sky days. After sorting
the days according to their resulting error values and splitting the days in five equally
sized groups, one day from each group is randomly picked. A set of example days of the
three main scenarios, i.e., clear sky, broken clouds and overcast situations is shown in
Figure 4.4. In some cases the measured power is higher than the expected mean clear
sky power, which can be caused by an overestimation of the turbidity or inaccurate PV

system specifications.
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In summary, 30 days are selected — five days from each of the six months — with
different weather conditions from the 2012 dataset to be used as a testing set for the

SVR parameter optimization.

4.3. Optimization of Model Parameters

Now, after the PV systems and 30 test days are selected, the SVR is optimized for
PV power forecasting. Even though the computational time is already reduced due to
applying only 10% of the PV systems for the tuning of SVR parameters, the optimization

process is divided in two steps, as a simultaneous search is not feasible:

1. Selection of an appropriate training dataset size with standard settings for user-

defined SVR parameters C, v, and e.
2. Optimization of C, «, and € with the training dataset size selected in Step 1.

For the selection of training set sizes, training sets including data of one to 150 days
are tested. The results of this optimzation step are listed in Table 4.1. The optimal
training set size, w.r.t. RMSE values, for Psy oy are not changing for the different
forecast horzions, as the same forecast run is used throughout the whole day. For all
other models, there are new patterns every 15 minutes. The exact numbers of days of
the best forecasts are more or less random, whereas a small increase of training days
for longer forecast horizons is noted (see Psy,capy and Psycomp). At least one month of
data should be available for all models. There is no model that needs more than two and

a half months of data, even though a maximum of 150 days is available. After finding

Forecast Horizon
15min | 30min [ 45min| 1h [ 2h [ 3h [ 4h [ 5h

Psvmeas 61 | 38 | 38 | 3 | 38 | 38 | 38 | 38
Psy,nwp 52

Psveomv | 39 39 39 45 50 46 50 50
Psvcomb 65 53 48 46 50 50 52 52

Table 4.1.: Optimal training set sizes in days, w.r.t. RMSE values, for every employed
SVR-based forecast in days.

the optimal training set sizes for each model, the SVR parameters are adjusted. Thus,
a grid-search is applied covering 150 parameter combinations in the range of [10°,10°]
for C, and [107°,107!] for v and e. These limits are choosen based on experience from

previous evaluations in Wolff et al. [55]. The parameter optimization process is repeated
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4. Comparison to a Parametric Model

for all implemented patterns defined in Equations (4.1) - (4.6), and for all considered
forecast horizons. To illustrate the parameter search, the RMSE results of the grid-search
for Psy comp are presented in Figure 4.5. For both shown forecast horizons of (a) 15
minutes and (b) five hours, there are wide ranges of parameters that achieve good results,
whereas combinations with low values for C' and concurrently low values for « are not

advisable.
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Figure 4.5.: Grid-search results of C, 7, and € of the combined model Psy comp for
forecast horizons of (a) 15 minutes and (b) five hours ahead.

As seen in these figures, the influence of € on the forecast quality is neglectable, so that
in Figure 4.6, € = 0.01 is set to show the behavior of C' and  in more detail. This value
is selected because it appears in all of the best parameter combinations for Psy. comp-
Parameter combinations resulting in forecasts with the lowest RMSE are marked with
red circles in Figure 4.6. In both figures, there is an indication of a linear trend in the
interaction of C' and +y visible. The lower the values for C, the bigger v needs to be
and vice versa. This interaction is more distinct when looking at the raw RMSE values.
Another trend, that appears in the parameter search of all models, is the reduction
of C for longer forecast horizons. In this example, the only parameter of the optimal
combination, that is changing from a forecast horizon of 15 minutes to five hours, is C.
This indicates, that for longer forecast horizons the models need to be more tolerant and
less adapted to the training data than for short horizons. This corresponds, at least to
some extent, to the increase of the underlying uncertainty these models are trained for.

While the training set sizes vary only between 50 to 65 days for the combined SVR
model, its optimal SVR parameters are sensitive to the individual patterns and differ

with the forecast horizon. The forecasts in the following sections are performed using the
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optimal training set size and SVR parameter set for each individual pattern and forecast

horizon configuration.
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Figure 4.6.: Grid-search results of C and v with ¢ = 0.01 for the combined model
Psy comp on forecast horizons of (a) 15 minutes and (b) five hours ahead. Red circles
mark the optimal parameter combination, w.r.t., RMSFE values.

4.4. Comparison of Different SVR-based Models

In this section, the performance of the four SVR-based forecasts introduced in Equa-
tions (4.1) - (4.6) are compared against each other. Apart from single system analysis,
regional forecasts are analyzed. These regional forecasts are modeled by first calculating
the mean of all of the employed single PV systems’ patterns and train the SVR models
on the averaged input features. For this, parameter optimization and model training
is also performed on these averaged time series. Here, only timesteps are used where
at least one third of the PV systems’ data is available. The PV simulation approach
needs information about single PV systems, so that single systems are simulated and the
average power output of all single PV simulation forecasts is averaged into a regional
forecast.

All of the following comparisons are solely done on the data from March to November
2013 with measurements of 921 PV systems. The other months are neglected due to
long periods of snow fall in January, February, and December, causing problems for all

models.
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4.4. Comparison of Different SVR-based Models

Analysis of Input Data To get an impression of the general behavior of the different
input sources, Figure 4.7 shows the performance of each SVR-based single input forecast
model on the regional level. Because NWP forecasts are updated only once a day,
the NWP-based predictions stay the same for all forecast horizons, apart from slight
differences due to filtering, that is applied to ensure that the same timesteps are used
for all models. On the left side of the figure, NWP- (Pgy ywp) and measurement-based
(Psv,meas) forecasts are compared. While Pgy eqs is doing well for a prediction horizon
of 15 minutes, the accuracy decreases fast with an increasing horizons. On the right hand
side, Psy,cmv is not as accurate as Psy,meqs for 15 minutes ahead, but for increasing
forecast horizons it is more stable. Starting at a forecast horizon of four hours ahead,

both forecast models are inferior to Psy,yw p.
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Figure 4.8.: Comparison of SVR forecasts Psy,meas (meas), Psy.cmy (CMV), Psy.nwp
(NWP), and Pgsy,comp (comb) depending on forecast horizons with RMSE (solid lines)
and BIAS (dashed lines) for (a) single systems and (b) regional averages.

In Figure 4.8, the results for Psv,meas, Psv,cmv, and Psy, yw p on all forecast horizons
are shown for (a) single systems and (b) regional averaged forecasts. The most noticeable
difference between single and regional forecasts is the magnitude of error. The errors
of regional forecasts are reduced to around one third of the single site forecasts due to
averaging effects. While forecasts based solely on measurement data are best for shortest-
term forecasts, they rapidly decrease in accuracy with increasing forecast horizons. At
a horizon of about 30 minutes (single systems) and one hour (regional), CMV-based
SVR forecasts achieve a lower RMSE. The usage of NWP irradiance forecasts as input
data becomes more favorable with longer forecast horizons starting at about 3.5 (single

systems) and 4.5 hours (regional). The BIAS of all three forecasts is very low, because
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4. Comparison to a Parametric Model

systematic errors are learned by the SVR, so that over- and underestimations are reduced
[23]. Furthermore, learning on averaged time series, instead of averaging the single site
forecast model output, results in slightly better RMSE values for the SVR in these

experiments.
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Figure 4.9.: Single systems (top) and regional average (bottom) prediction quality of
different SVR forecasts for each quarter-hour of the day with a forecast horizon of 15
minutes (left) and two hours (right). Prediction quality is measured by RMSE (solid
lines) and BIAS (dashed lines).

Combination of Input Data After discussing the forecasts of the single input SVR
models, this section concentrates on the advantages of a combined model that uses all
available features. The combined model Psy comp introduced in Equation (4.6) is able to
benefit from its single data components and their individual performance on different

forecast horizons. The quality of forecasts from this model, in comparison to the single
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4.4. Comparison of Different SVR-based Models

forecasts, is demonstrated in Figure 4.8, where it outperforms the single models on all

considered horizons.
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Figure 4.10.: Single systems (top) and regional average (bottom) prediction quality
of different SVR forecasts for each of the tested months with forecast horizons of 15
minutes (left) and two hours (right). Prediction quality is measured by the RMSFE
(solid lines) and BIAS (dashed lines).

In the following, different timescales and weather situations are analyzed to discover
possible trends in the error distribution of the SVR models.

First, Figure 4.9 shows the RMSE and BIAS in dependence of the time of day to look
for daily biases in forecast quality. All single system forecasts exhibit a typical rise of the
RMSE around the middle of the day, where the produced PV power, and consequently
the extent of deviations is the highest. In case of a forecast horizon of 15 minutes (see

Figure 4.9(a)), the combined forecast is able to increase the accuracy at midday the most,
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4. Comparison to a Parametric Model

while there is almost no improvement at sunrise and sunset in comparison to Psv, meqs-
With increasing forecast horizon, the ranking of the single input forecasts inverts, but
Psy comp is still able to create the best forecasts throughout the day (see Figure 4.9(b)).
Most apparent is the problem of Pgy meqs at the beginning of the day; the model highly
underestimates the power production for the first few hours of the day. This may be
caused by the lack of data in the morning because the error increases with the forecast
horizon. As with a longer forecast horizon, less data is available at the beginning of the
day, Psy.meas is not able to capture the fast increase in PV power at the first forecasting
timesteps. In Figures 4.9(c) - (d), the regional forecasts show a similar behavior with
a less distinct diurnal error variation. For the 15 minute case, the diurnal variation of
Psv meas and Psycomp is only visible on a scale with a higher resolution. Considering
two hour ahead regional forecasts, the Psy meqs model still underestimates the power
output in the early morning, while generating better forecasts in the afternoon (see
Figure 4.9(d)).

Next, the error distribution for different months is analyzed to investigate if there are
seasonal trends visible. Figure 4.10(a) shows the BIAS and RMSE of all the evaluation
months for single site forecasts with a forecast horizon of 15 minutes. While Psy ¢y and
Psy nw p present no apparent monthly dependencies, predictions based on measurements,
and consequently Psy. comp, perform better during spring and autumn months. In July,
there is almost no difference between the usage of CMV or measurements. With increasing
forecast horizons the quality ranking changes and at two hours Psy,cav performs better
than the other single input forecasts. Even though the overall performance of Psy meqs
at two hours is worse than the others’, the prediction quality for different months is
comparable to Psy nwp, and occasionally better (see Figure 4.10(b)). The regional
forecasts show smaller errors (Figures 4.10(c) - (d)) with larger relative differences
between models and higher forecast errors in April.

To investigate forecast performance in dependence of cloud conditions, the measurement-
based clear sky index kp,,,., (see Equation 2.12) is used to categorize the cloud situation
at every timestep in one of ten groups ranging from 0, denoting complete overcast, to
one, which relates to clear sky conditions (see Figure 4.11). For single sites and 15
minutes ahead (Figure 4.11(a)), Psymeqs performs best for complete overcast situations,
whereas changing cloud conditions, often corresponding to intermediate values of kp,, ..
in the range of 0.3 to 0.7, are challenging for all models. In this range, there is only a
small difference between Psy,cary and Psy meqs. For clear sky conditions, RMSE values
decrease slightly. Here, it needs to be mentioned that values of kp,,., close to one do
not always correspond to stable clear sky situations, but may as well occur at broken

cloud conditions. When evaluating the BIAS in dependence of measured clear sky indices

54



4.4. Comparison of Different SVR-based Models

15 15
= > — o~
= 2 — —
@ ® /—\‘
© ©
g g ————
@© ©
o (] o
. 4 Se
%] %) . .
i= £ RRTINCN
Y— Y ~.§ * -
9] 5} MRS
w w Tedels,
[} v o 4";0;
s s NN
o o e
= = .
(%] w e
! < _, — meas — NWP e,
@ o0 — CMV comb
0.0 0.2 0.4 0.6 0.8 1.0 0.0 0.2 0.4 0.6 0.8 140
k) K
(a) single system 15 minutes ahead (b) single system 2 hours ahead
10 10
= — meas — NWP = — meas — NWP
28 — CMV comb £ 8 — Cmv comb
2 2
© 6 © 6 /
8] 8] /
5 — 3, / — ~/ ~
5 | 5 [ Lt
X R Wty
w —— W N Sealte,
g - = g 0 e ._':' T
z sertiiin IR M
~ . ~ . .
%] (] S
< =
o _, o _, ]
0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1.0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1.0
k, ki
(c) regional average 15 minutes ahead (d) regional average 2 hours ahead

Figure 4.11.: Single systems (top) and regional average (bottom) prediction quality of
different SVR forecasts in relation to the clear sky index kp .., with forecast horizons
of 15 minutes (left) and two hours (right). Prediction quality is measured by the RMSE
(solid lines) and BIAS (dashed lines).

kb meass @ negative BIAS is observed at clear sky conditions (k.. close to one). Since
forecast errors in these situations — at the very most — correspond to erroneous prediction
of clouds, resulting in an underestimation of the PV power output. In contrast to this, the
BIAS is positive for overcast situtations, where forecast errors are related to predicting
less cloud cover than actually present. With increasing RMSE, this trend gets more
pronounced, as shown here for Psy, ywp for 15 minutes ahead forecasts and for all models
for two hours ahead (Figure 4.11(b)). At two hours ahead, the largest RMSE values for

all models are found with intermediate values of k...
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For the comparison of regional forecasts (Figure 4.11(c) and (d)), the kp,,.,s de-
pendency is not that obvious anymore. Here, predictions for clear sky indices ranging
from 0.2 to 0.8 highly benefit from averaging effects. Figure 4.11(d) shows problems
for Psv,meas and - to a lesser extent - also for Pgy cary for predicting regional clear sky
situations. These are probably related to the comparatively large errors in the morning
hours for these models.

In each of the above comparisons, the SVR predictions with all features combined
(Psv,comp) resulted in the lowest RMSE values for all analyzed situations, demonstrating
the stability and quality of the combined forecast model. This encourages the idea of
increasing the feature count in later chapters, so that the SVR model can benefit from

even more information about the PV system.

4.5. Comparison to Parametric Model Approaches

In this section, the SVR forecasts are compared to persistence forecasts and PV power

predictions based on PV simulations of irradiance forecasts, as described in Section 2.3.
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Figure 4.12.: Comparison of SVR, persistence and PV simulation forecasting using
different input data on single systems (a) without and (b) with linear regression post-
processing of the physical models.

In this work, there is also a distinction between purely physical modeling and statistically
improved physical modeling using simple linear regression (see Section 2.3.3). Both
approaches are compared to the SVR single model forecasts to investigate the difference

between simple and advanced statistical methods.
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In Figure 4.12, the results of the single input comparison (a) without and (b) with
statistical correction are presented. In its initial state (Figure 4.12(a)), the RMSE values
of the physical approaches are — in most cases — slightly higher than the respective
SVR forecasts. The most apparent difference can be seen between Ppers meqs (Pers) and
Psy meas (SVR(pers)). Especially for longer forecast horizons, learning on past events
works better than extrapolating the current ratio between measured and clear sky PV
power.

After applying linear regression from Section 2.3.3, all parametric PV simulation
model forecasts are improved. Now, in Figure 4.12(b), Pégrs,meas (pers), Pg;m,CMV
(PVSim(CMV)), and Péf;m Nwp (PVSIim(NWP)) perform slightly better than the respec-

tive SVR models. In the following analysis, the post-processed models’ outputs are used

exclusively.
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Figure 4.13.: Comparison of SVR, persistence and PV simulation forecasting using
single and combined input data on increasing forecast horizons for (a) single system
and (b) regional averaged forecasts.

First, all models are analyzed in dependence of the forecast horizon. Here, the results
of the combined forecasts (Pgjm,comb and Psy,comp) of both approaches are included as
well, showing almost the same results with a small advantage for the physical model in
Figure 4.13(a). For regional forecasts the differences between SVR and physical models
increase (see Figure 4.13(b)). The most prominent difference is found between Pll,gm,meas
and Psy,meqs, While the combined forecasts show nearly equal results.

If one looks at the error throughout the day in Figure 4.14(a), the RMSE values at a
forecast horizon of 15 minutes show a similar behavior, and additionally there is almost

no difference between Pg;p, comp and Psy comp in case of single system settings. These

o7



4. Comparison to a Parametric Model

differences do not change much with an increasing forecast horizon for single systems. For
regional forecasts, the most apparent difference is again between Pé’;rs’meas and Psy meas
(Figure 4.14(b)). Here, the large error of Pgy,meqs in the early hours of the day, as

. . . . 1
described in Section 4.4, is not found for Py, 1eqs-

30 12

— SVR(meas) ---  pers — SVR(meas) ---  pers
— 25 SVR(CMV) PVSim(CMV) —10 SVR(CMV) PVSim(CMV)
% — SVR(NWP) ---  PVSim(NWP) g — SVR(NWP) ---  PVSIim(NWP)
8 SVR comb PVSim comb 8 SVR comb PVSim comb
8 20 8 8
£ EoNG — =
‘s ks B N
§m L, \ \\ \
5 ’./ 2 X O
7 N \‘:1\__Q
- N N
0
8

4 6 8 10 12 14 16 1 20 6 8 10 12 14 16 18 20
time of day time of day

(a) single systems 15 minutes ahead (b) regional average 2 hours ahead

Figure 4.14.: Single systems (a) and regional average (b) prediction quality of SVR,
persistence and PV simulation forecasting (with linear regression) using single and
combined input data for each time of day for (a) single systems (15 minutes ahead)
and (b) regional averages (two hours ahead).

Another interesting difference between the SVR and the physical model forecast is
shown in Figure 4.15. Again, this figure shows the RMSE depending on the clear sky
index k%, that describes the cloud conditions at the predicted time step (see Section 4.4).
While the SVR forecasts are able to generate slightly better predictions at overcast and
clear sky conditions, situations with broken cloud conditions are better handled by PV
simulations combined with linear regression for single sites (see Figure 4.15(a)). This

changes when regional forecasts are considered.

In Figure 4.15(b), the physical models generate better forecasts in almost all cases,
especially in clear sky scenarios. This probably can be explained by the explicit usage of
tilt and orientation information by the physical model, in contrast to the SVR, which has
to learn these features implicitly on historic data. The learning seems to work well on
single systems, but on average time series this benefit is lost, particularly in cases with
very high irradiance input. Still, either Pg;y, comb Or Psy.comy are superior to all other

models, and therefore the best choice for forecasting PV power.
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Figure 4.15.: Single systems (a) and regional average (b) prediction quality of SVR,
persistence and PV simulation forecasting (with linear regression) using single and
combined input data, w.r.t. kp,, ..s, for (a) single systems and (b) regional averages,
both with a forecast horizon of two hours.

Further Combination Approaches In addition to the previous Psv,comp and Psim, comb
forecasts, another approach to include SVR into the modeling process chain is inves-
tigated in Figure 4.16. Here, the linear combination according to Equation (2.15) is
substituted with a SVR model, that is optimized to use the output of Ppersmeas and

both PV simulations (Psim,cayv and Psim nwp) to generate a new combined forecast

Psv sim = (Ppers,meas(t)s Psim,cmv (t), Psim Nwp(t)) = Preas(t)- (4.6)

The new forecast model is able to generate the best predictions for longer forecast
horizons of three to five hours ahead, and hence qualifies as an useful alternative to linear

regression.

But as the difference in forecast quality is limited, there are no further investigations
on this topic in this work. Instead, the following chapters concentrate on analyzing the
potential of SVR-based forecasts without the knowledge of physical processes, i.e., the
conversion of irradiance forecasts to create PV power output predictions. Nonetheless,
the results of these combination models can be seen — to a small degree — as an indicator
of non-linear dependencies between the combination of persistence and PV simulation

approaches and the actual PV power output, which supports the choice of SVR.
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Figure 4.16.: Comparison of SVR and physical PV power forecast combinations.

4.6. Concluding Remarks

In this chapter, support vector regression (SVR) using PV power measurements, numerical
weather prediction (NWP) and cloud motion vector (CMYV) irradiance forecasts is applied
for PV power forecasting. To achieve high quality forecasts, the SVR parameters as
well as training set sizes are optimized. The parameter optimization is performed on a
preselected test set consisting of days with different cloud conditions from half a year of
data. This is done on 10% of all 921 PV systems available, which are selected by k-means
clustering and the optimization is repeated for all evaluated forecast horizons as well as
input feature combinations.

In the evaluation, a test of the single input data sources is done first. While SVR
forecasts based on PV measurements show good results for short forecast horizons up to
one hour ahead, NWP-based predictions prove to be better on horizons starting at three
hours. SVR predictions using irradiance forecasts from CMVs perform best in between.
Furthermore, a SVR forecast model is trained on a combination of all these input sources.
The combined model outperforms the individual models on all implemented forecast
horizons.

In a second step, these results are compared to forecasts created with physical modeling
approaches: a PV simulation model is used to convert irradiance forecasts to PV
power predictions and a persistence approach is applied to extrapolate recent PV power
measurements into possible future outputs. Without statistical improvements, i.e., linear
regression, the single and combined SVR forecasts are able to generate slightly better
results than the respective physical modeling approaches. After linear regression is
applied, the physical models are slightly better than the SVR models. The best results
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are again achieved with a combination of all three input sources. For single PV system
predictions, there are almost no differences between the combined SVR and the combined
physical model forecast, whereas regional forecasts are slightly better handled by the
combined physical model. One other important aspect is the error reduction between
single system and regional average forecasts of over 75% for the combined model forecasts,
and furthermore the high quality of regional PV power predictions for short-term forecast
horizons up to one hour ahead.

Even if the SVR is not able to outperform the combined physical model, it is still
interesting for further considerations, especially if there is no information concerning a
PV system’s specification. Thus, a machine learning approach is in fact recommended if
there is no information about a PV system given, except its measurements and location.
Moreover, the required knowledge about the underlying physical processes for PV power
forecasting is reduced as a system’s behavior can be learned from its data.

In this comparison, the potential of SVR is restricted by limiting the data input to
a level that is comparable to the parametric forecasting model. In theory, the more
reasonable information is available to a statistical learning algorithm, the better the
results should be. Therefore, the use of additional features will be investigated in the
next chapters.

In the following Chapter 5, multiple weather parameters from the NWP system of the
ECMWEF are analyzed to find features that are able to improve the SVR forecasts. These
features may add information that could help to estimate the recent weather conditions
at a system’s site more accurately. Until now, all NWP data is preprocessed in a way,
that an optimal combined irradiance model of DWD and ECMWPF is achieved for the
operational use. Instead of applying the output of this combined NWP model, the raw
data is employed to assess the possiblities of a purely data-driven SVR approach.
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5. Feature Analysis and Optimization

After showing the potential of support vector regression (SVR)-based PV forecasting
modeling in Chapter 4, different approaches that could lead to an enhancement of
prediction quality are tested in the following two chapters. One possibility is the
consulting of more forecast parameters of numerical weather prediction (NWP) models.
The idea is to give machine learning models access to more information about a PV
system’s predicted weather situation, so that this information can be included in the
estimation of future PV power output.

For this, the importance of NWP features for PV power forecasting needs to be
evaluated. The applied datasets in this evaluation and the preprocessing of this data is
described in Section 5.1. In Section 5.2, a description of the statistical learning method,
i.e., random forest (RF), that is utilized for feature importance estimations is given. The
selection of NWP features is done in Section 5.3 and the most important features are
evaluated by comparing their application on different regression models in Section 5.4.

The results of this chapter are summarized in Wolff et al. [53].

5.1. Experimental Setup and Data Preprocessing

In this work, the data of 92 PV systems spread across Germany (see Figure 5.1), with
varying installed capacities from rooftop installations to big PV parks, is selected. The
PV measurements of these systems are the same as before (see Section 2.2.1) and the
selection is done in the same way as described in Section 4.2 via clustering.

The focus of this chapter lies on evaluating the usefulness of different weather parameters
of a numerical weather prediction system for PV power forecasting. Here, the data from
the ECMWF, which is introduced in Section 2.2.2, is applied. The ECMWEF’s IFS model
provides over 120 single level forecast weather parameters with a temporal resolution of
three hours. In Figure 5.1, the grid points of the ECMWF IFS model are shown with
each grid field covering an area of about 12.5 km x 12.5 km.

Instead of using the preprocessed data of Section 4, the raw NWP model output is

now processed in the following way to match the data of the PV systems’ measurements.
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Spatial Interpolation In previous works (see Lorenz et al. [38]), a positive effect of
averaging NWP irradiance forecasts of multiple surrounding grid points instead of using
the geographically nearest forecast was observed. The best results were achieved by
averaging a 4 X 4 grid around a PV system’s location. Due to the easier implementation
and faster calculations, the spatial interpolation in this chapter is done with a distance
weighted k-nearest neighbor regression model (see Equation (3.4)) with k£ = 16 in regard
to the 4 x 4 grid. For convenience, this method of spatial interpolation is applied for all

other NWP forecasts employed in this work.

Figure 5.1.: Locations of 92 PV systems in Germany (red) and grid points of ECMWEF’s
NWP model (blue).

Temporal Interpolation In case of irradiance forecast parameters, the clear sky
model of Dumortier (see Section 2.1) is applied to interpolate the data from three hours
to 15 minutes. For all other weather parameters, the values are interpolated with a linear

model. The clear sky interpolation is working in three steps:
1. Calculating clear sky index k3, for 3 hour values:

E — Iforec,?)h
clearsky,3h

2. Linear interpolation of k3, to 15 minute values results in k7s,,;,-

3. Using kis,,;, as a factor for Iearsky,15min With 15 minute resolution:

*
Iforec,15min = lemz’n : Iclearsky,lSmin-
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By applying this method, a more realistic behavior of the irradiance is estimated that
respects the deterministic diurnal trajectory throughout the day, instead of just interpo-
lating in a linear way. In Figure 5.2, an example shows the interpolation of three-hourly
to 15 minute data — while respecting the dirunal course of irradiance — via clear sky

interpolation.
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Figure 5.2.: lllustration of clear sky interpolation vs. linear interpolation of three-hourly
ECMWEF’s NWP irradiance to 15 minute data for two different days.

Data Normalization Instead of using fixed values for data normalization (as before
in Section 4.1), which is not feasible for many different values and units, a more general
standardization is applied. Each feature z; ; of a pattern x; € R? of the training set T~
with a size of NV, is standardized to z; ; as
L5 — Ty
2= ——= 5.1

2,7 0_] ? ( )
with ¢ € {1,...,N} and j € {1,...,d}. Where the mean of each feature vector z; is
calculated with

1 N
J_,‘j = N invj (52)
=1
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and its standard deviation o; as

N
1 _
0j = $ N > (zig — 7). (5.3)
i=1

This removes the mean from a feature’s value and scales it to the unit variance of a
feature vector, so that ideally normalized values from -1 to 1 are presented to the SVR
model. The mean and standard deviation are computed on the training dataset and used
as reference to normalize all data passed into the model. The normalization ensures that

there is no weighting due to different units and data ranges of the input features.

5.2. Random Forest

In this section, the statistical learning method random forest is introduced, which is mainly
applied for feature selection. The concept behind the construction of a random forest [6]
regressor is bagging (bootstrap aggregation). Bagging makes it possible to "average
many noisy but approximately unbiased models, and hence reduce the variance" [23] by
combining multiple models. The RF algorithm reduces variance by decorrelating the
trees as it randomly selects input features in each node, which describes a splitting point
in the decision tree.

To train a random forest model, bootstrapping (random sampling with replacement) is
applied on the training set T to retrieve B, the number of trees in the forest, subsets
T = {(x%,y1), (x3,95), ..., (X, yh)} € REx R, b = 1,2,...,B. On each of these
subsets a RF tree Ty, i.e., a single RF regression model, is grown by applying the
following steps until a stop criterion is reached (e.g., a minimum number of samples

belonging to a newly created node), according to Hastie et al. [23]:
1. Randomly select a number m < d of features from the input pattern.

2. Calculate the best feature for splitting, i.e., the feature that "maximizes the decrease

of some impurity measure" [40].
3. Split the node according to the selected feature into two new nodes.

After finishing the tree-growing process, the algorithm outputs an ensemble or set of

trees {T, | b=1,2,..., B} and the random forest regression function is
1 B
fHE) ==Y Th). (5.4)
B b=1
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5.2. Random Forest

Here, the RF regressor implementation of the scikit-learn [48] Python package, with its
standard settings except for the number of trees, is used. The number of trees is increased
from ten to 64 to improve tree diversity, while still keeping the computation time at a

minimum. This is as well the minimal recommendation of Oshiro et al. [45], even though

’ No. \ Feature name \ Unit ‘
1 100 metre U wind component ms—!
2 100 metre V wind component ms—!
3 10 metre U wind component ms 1
4 10 metre V wind component ms—!
5 2 metre dewpoint temperature K
6 2 metre temperature K
7 | Clear-sky direct solar radiation at surface* Jm™?
8 Cloud base height m
9 Evaporation | m of water equivalent
10 High cloud cover (0—1)
11 Large-scale precipitation m
12 Low cloud cover (0-1)
13 Medium cloud cover (0-1)
14 Snow density kgm=3
15 Snow depth | m of water equivalent
16 Snow evaporation | m of water equivalent
17 Snowfall m
18 Surface net solar radiation, clear sky* Jm™?
19 Surface solar radiation™ Jm=?
20 Surface solar radiation downwards* Jm™?
21 Total cloud cover (0-1)
22 Total column ice water kgm =2
23 Total column liquid water kgm =2
24 Total column rain water kgm =2
25 Total column snow water kgm =2
26 Total column water kgm =2
27 Total column water vapour kgm—?
28 Total precipitation m
29 | Total sky direct solar radiation at surface* Jm™?
30 Zero degree level m

Table 5.1.: Selection of ECMWEF weather forecast feature list. Marked features (*) are
interpolated with a clear sky interpolation method instead of a linear interpolation.

they have a different field of use. As an impurity measure (Step 2 of the tree-growing

algorithm) to decide on the best splitting criterion/feature, this implementation uses the
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mean square error (MSE) shown in Equation (2.19). The MSE for each possible feature
split is calculated and the feature with the highest MSE decrease is selected.

5.3. Feature Selection

The main goal of this chapter is to assess the ability of additional NWP weather
parameters to improve PV power forecasting. Using all available weather parameters of
the ECMWE’s model would result in feature spaces with over 120 dimensions. This is
not feasible for short-term PV power forecasting with forecast horizons of 15 minutes
as the time to calculate a forecast would simply take too much time. Moreover, not
all features contribute relevant information to a forecast. As a result, less features are
selected that still hold the highest possible additional information for the models.

In a first step, with the help of experts in the field of meteorology, all NWP parameters
that are physically irrelevant for PV power forecasting are removed. Thus, from the about
120 available IF'S single level forecast parameters, 30 features remain for the evaluation.
These 30 features are listed in Table 5.1.

In literature (e.g., in Guyon and Elisseeff [20]), there are two major classes of feature
selection methods: wrapper and filter. While wrapper methods embed a regression model
into another optimization algorithm, e.g., genetic algorithms, that try different feature
combinations until a stop-criterion is reached, and select the best solution that is found
along the search, filter methods rank single features by some measure that describes their
usefulness for the given task.

As one iteration of a wrapper algorithm would take a lot of time in this scenario with
92 PV systems, a filter model is selected to achieve a fast method for evaluating the

benefit of single weather parameters.

Feature Selection with Random Forest To rank the preselected features, random
forest’s feature importance capabilities are utilized. The feature importance is achieved
by traversing all trees with the training dataset, sum the impurity criterion (in this case
the MSE value) of each node and weight it with the number of samples that are routed
to a specific node. By doing this, features that are choosen often and early in a tree’s
hierarchy will also receive high importance values. The output of this feature importance
algorithm is normalized to one. Details on random forest’s feature importance are well
discussed in Genuer et al. [19].

Now, all preselected features are presented to the RF algorithm with the goal of

calculating a regression function to predict power output of each single PV system.
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5.3. Feature Selection

For this, the daytime® feature values of the previous 65 days are used for training as

a similar configuration showed good results in the previous chapter (see Section 4.3).

Each of the 92 PV systems is trained individually for each day of the year 2012 starting

at 2012-03-10. Thus, the feature importance of every single day is assessable and an

evaluation of seasonal or daily changes in feature importances is possible. In Figure 5.3,
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Figure 5.3.: Random forest feature importances of 30 NWP weather parameters averaged
for (a) spring, (b) summer, (c) fall, and (d) winter months for all 92 PV systems.

the feature importances for all days are averaged over all PV systems for spring, summer,

fall, and winter months. In summer, all features are dominated by the forecast of surface

solar radiation (19) and surface solar radiation downwards (20) with over 50% feature

1 Cosine of the solar zenith angle above 80 degree
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importance. Only the parameters total sky direct solar radiation at surface (29) and
evaporation (9) seem to hold some information for the resulting PV power output with
an importance of about 7.5% each. This changes when looking at the spring, fall, and
winter months. The feature importances of 19 and 20 decrease while the importance
of other features increase. Especially in spring and fall, the direct component of solar
radiation (29) is more important than in summer. Noticeably for winter months, the
zero degree level (30) and low cloud cover (12) as well as snow depth (14) and snow
evaporation (15) get more important for the forecasting of PV power generation, while
in fall these parameters are clearly less important. In all plots, evaporation (9) seems to
be one of the more important features except for spring months, where it is only slightly

more important than all other features.

’ Rank ‘ No. ‘ Feature name Feature importance
1 19 Surface solar radiation 0.244
2 20 Surface solar radiation downwards 0.178
3 29 | Total sky direct solar radiation at surface 0.171
4 9 Evaporation 0.050
5 7 | Clear-sky direct solar radiation at surface 0.026
6 18 Surface net solar radiation, clear sky 0.023
7 8 Cloud base height 0.020
8 30 Zero degree level 0.019
9 6 2 metre temperature 0.018
10 16 Snow evaporation 0.017

Table 5.2.: Top ten most important ECMWF weather forecast features ranked by random
forest feature importance.

In the following experiments, it is evaluated if including more weather parameters to
the prediction pattern is improving the quality of PV power forecasts. At this point,
there is no distinction between seasons, so that only the ten highest ranked features, with
regards to their average feature importance of 2012, are evaluated. These features are

listed, ranked by their RF feature importance values, in Table 5.2.

5.4. Prediction Comparison

Now, the most important features obtained in Section 5.3 are applied for PV power
forecasts. In this evaluation, the models are trained for each day of the year 2013 and the
training set consists of the previous 65 days as before. The training and forecasting is
done for each PV system separately. Aside from the RF predictor used to determine the

feature importance, a linear regression and support vector regression approach is tested,
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and thus the applicability of random forest’s feature importance for different learning
algorithms is evaluated as well. The quality of the different predictors is again measured
with the RMSE and the SVR-based parameters are tuned by performing grid-searches
employing the respective patterns like in Section 4.3.

Instead of testing all possible combinations, the top ten features are added iteratively to
the pattern. The base pattern (Equation (5.5)) consists of the latest available measurement
values Ppeqs according to the considered forecast horizon At. The iterative pattern/label

matchings containing the top ten features have the following structure:

(Preas(t — At)) = Preas(t) (5.5)
(Preas(t — At), Featurei(t)) — Preas(t) (5.6)

(Ppeas(t — At), Feature(t), Featurea(t), ..., Featureio(t)) = Preas(t) (5.7)

Figure 5.4 shows the results of forecasts with linear regression, SVR, and RF. First,
the shortest forecast horizon of 15 minutes is shown in Figure 5.4(a). The RMSE values
of the forecast models using only measurement data (features = 0) are already good and

can not profit much from additional features. Especially after adding the NWP forecast

PV power forecast, 15 minute horizon PV power forecast, 2 hour horizon
A — Linear Regr. _ — Linear Regr.
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Figure 5.4.: Comparison of linear regression, random forest, and support vector regres-
ston with increasing input feature count for a prediction horizon of (a) 15 minutes and
(b) two hours ahead.

of surface solar radiation, which is deemed the most important feature in the importance
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tests. Starting at that point, there is almost no further improvement for the linear and
SVR model anymore. Only RF forecasts acquire their best results with the top five

features, but the quality is still worse than that of the other two models.

When the temporal difference between the most recent measurement and the forecasted
timestep gets bigger, the less important the measurements get. This is demonstrated in
Figure 5.4(b) for a two hour forecast horizon. The initial measurement-based forecasts
are far worse for a forecast horizon of two hours than in the 15 minutes case. As before,
adding only the most important feature is already enough to reach a high forecast
accuracy for the linear regression and SVR. There are only insignificant improvements
afterwards. Again, the RF model needs more information, i.e., more features to reach its

optimum.
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Figure 5.5.: Scatterplot of measurements and corresponding NWP forecast of surface
solar radiation. The red line indicates the linear regression curve of these two variables.

In both scenarios, the difference between a simple linear regression and the more
sophisticated support vector regression with optimized user-defined parameters is small.
This indicates that the SVR is not able to benefit from its ability to model non-linear
relations, and therefore is uncapable of achieving better results than a linear regression.
To confirm this, a scatterplot of the most important feature, i.e., surface solar radiation,
is shown in Figure 5.5. In this figure, the average of all stations’ measurements and the
respective average of the surface solar radiation forecasts is compared. The distribution
shows that these parameters hold a strong linear dependency, which is highlighted by a

linear regression fit in this figure.
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Testing Different Input Availability In the following, different input scenarios are
tested to see how the forecast quality changes if the best features are missing. Because
there was not much of a difference between the linear and the SVR model, and to account
for shorter computation times, the following three combinations are tested exclusively

with the linear model:

e Model 0: Linear regression with measurements and all top ranked features as before

(Linear Regr.)

e Model 1: Linear regression with measurements and without the top three ranked

(irradiance) features (Linear Regr. 4-10)

e Model 2: Linear regression without measurements and with all top ranked features

(Linear Regr. no meas)
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Figure 5.6.: Comparison of linear regression forecasts with different input feature
combinations for a prediction horizon of (a) 15 minutes and (b) two hours ahead.

In case of the shortest forecast horizon of 15 minutes (Figure 5.6(a)), the models
using measurements are substantially better than the model without measurement values.
While there are no improvements after adding feature 1 for Model 0, the information
of the three missing features of Model 1 can be restored by adding more NWP features.
Although the forecasts of Model 2 are inferior to measurement-based ones, an improvement
is achieved by adding more of the top ten features. For a forecast horizon of two hours
ahead, measurements are not that important anymore (see Figure 5.6(b)). Now, Model 2

is competitive to Model 0 and even better than Model 1, despite the lack of measurements.
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Model 1 is profiting from additional NWP features and able to compensate less information
about the predicted radiation with increasing feature count. Utilizing all information
(Model 0) is still generating the best forecasts, but with an increasing forecast horizon

the difference to the other models is increasingly vanishing.

5.5. Feature Selection for Special Weather Situations

As the forecast quality is only unsignificantly improving with more features in a yearly
averaged setting, this section aims at forecast improvements at special weather conditions,
i.e., snow and fog. The idea is that in these cases NWP irradiance forecasts are not
suitable as the sunlight can not be received by the modules, e.g., due to remaining snow
covering the module. In these situations, features like snow depth, snow density, and

temperature may increase the accuracy of forecasts.

’ Rank ‘ No. ‘ Feature name Feature importance
1 19 Surface solar radiation 0.142
2 29 | Total sky direct solar radiation at surface 0.093
3 9 Evaporation 0.078
4 15 Snow depth 0.057
5 20 Surface solar radiation downwards 0.056
6 8 Cloud base height 0.046
7 21 Total cloud cover 0.037
8 14 Snow density 0.035
9 11 Large-scale precipitation 0.033
10 23 Total column liquid water 0.032

Table 5.3.: Top ten most important ECMWF weather forecast features ranked by random
forest feature importance for snow and fog situations.

In this approach, three months with a high snowfall rate and an overall low visibility
caused by fog are chosen, i.e., 2013-01-01 until 2013-03-30. Again, the RF feature
importance of these months is calculated and the top ten features are applied for PV
power forecasting. In Figure 5.7(a), the results of the feature importance study are shown.
In comparison to Figure 5.3, the feature importances of snow depth (15) and snow density
(14) are significantly increased, whereas surface solar radiation(19), total sky direct solar
radiation at surface (29), and especially surface solar radiation downwards (20) are
decreased highly. The only difference between (19) and (20) is the ground reflectance
component that is removed from (20) [15]. With high snow and fog occurrences, this

feature shows a higher inaccuracy, and therefore is less important for the PV power
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forecast. Overall, there are indicators that snow features have a higher importance at

situations with lots of snow and fog.

In Table 5.3, the top ten features for snow situations are listed. These features are now
used to forecast PV power output for the same three months (2013-01-01 — 2013-03-30).
As models, linear regression and SVR are applied. To assess the quality of forecasts,
two respective models, using solar surface radiation and measurements as input, are
compared to the snow models. Furthermore, the models are trained and optimized in

the same way as before using grid-search.
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Figure 5.7.: (a) Random forest feature importances of 30 NWP weather parameters
averaged for three months (2013-01-01 — 2013-03-30) with high snowfall and long
periods of fog. (b) Comparison between LR and SVR snow models and corresponding
models with only one added feature for increasing forecast horizons.

The comparison of those four models is shown in Figure 5.7(b). The difference between
all models is relatively small at forecast horizons of 15 minutes ahead. Only the SVR
model without additional features (SVR) is slightly worse than the others. The overall
difference between the SVR prediction with and without snow features is neglectable. For
linear regression forecasts, the addition of more features at snow situations has a higher
impact, in particular, for longer forecast horizons. At five hours ahead, the difference
is about 1% RMSE. Still the differences are not as big as the RF feature importance
suggested.
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5.6. Concluding Remarks

In this chapter, the benefit of using additional weather forecast parameters of the
ECMWFEF’s numerical weather prediction (NWP) model for PV power predictions is
evaluated. The importance of all features that are related to the output of a PV
system are assessed via random forest’s feature importance algorithm. Furthermore, the
application of this type of feature selection is tested with different regression models.

While there are differences between seasons and weather situations, the averaged
results of the feature importance evaluation show that over 50% of importance are shared
by irradiance weather parameters. This is later on confirmed by analyzing PV power
forecasts, that are using the highest ranked features. The results show that the quality
of power output forecasts for more than a few minutes ahead is mostly depending on
irradiance forecasts. Otherwise, for shorter prediction horizons (15 to 30 minutes ahead),
PV power measurements are essential for generating high quality forecasts. These results
are seen with all of the applied regression models, i.e., support vector regression, random
forest, and linear regression. As irradiance and a PV module’s power output are highly
linear correlated, SVR is not able to create better forecasts than the linear regression
approach.

This is again demonstrated in the special weather scenario. Here, weather situations
with high snowfall and fog occurences are tested. While the RF feature importance
changed considerably, the SVR is not able to use additional information about, i.a., snow
and can not produce better forecasts than the linear regression in this case.

In the next chapter, the goal is to create an optimized single system forecast. Therefore,
considering the results of this chapter, instead of using many weather parameters of the
NWP models, only irradiance is added in these experiments. This enables the usage of
data from neighboring PV systems, that introduces a new approach to detect incoming

clouds via the spatial and temporal relationship of PV systems.
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In Chapter 4, a general configuration of support vector regression (SVR)-based predictions
is constructed and evaluated. The resulting configuration is used on all PV systems of
the evaluation dataset and is not aiming to be the best configuration for each single
PV system. In this chapter, the focus lies on optimizing the PV power forecasts of
one particular system and evaluate the improvement of prediction quality. By using
just one PV system, the optimization search spaces are highly reduced, so that further
tests with more input datasets, e.g., PV measurements of neighboring systems, become
feasible. With respect to the results of the previous chapter, only irradiance forecasts
are extracted from DWD’s and ECMWEF’s numerical weather prediction (NWP) models.
Instead of using preprocessed datasets like in Chapter 4, the data is again employed as it
is provided.

This chapter is structured as follows: In Section 6.1, the experimental setup of this
evaluation is described, where at first the selection process of the single PV system
for this study is addressed. Afterwards, in Section 6.2, the SVR PV power forecast
model is optimized for this single system by applying features from neighboring sytems
(Section 6.2.1), selecting most important features (Section 6.2.2), and optimizing SVR
parameters in Section 6.2.3. Apart from a standard grid-search for optimizing SVR
parameters, a moving average parameter selection approach and an ensemble forecast, that
combines forecasts with multiple parameter combinations, are evaluated. In Section 6.3,
all optimized models of this chapter are compared to an oracle forecast, which always
knows the best SVR parameter settings for each forecasted day, and the previously best
SVR model of this thesis, i.e., Psv, comb-

6.1. Experimental Setup

After getting an overview of how good the SVR works on a larger and more generalized
scale in Chapter 4, the focus of this chapter lies on improving forecast quality of the SVR
model on single PV systems. The idea is, that the findings of this chapter — in terms
of methods that are used — can be applied to all PV systems. Thus, an increase of the

overall performance of SVR-based forecast could be achieved.
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6. Single System Model

For the experiments performed in this chapter, a PV system is selected that has a
high data availability starting in January of 2014 until July of 2016. Furthermore, in
this setting, the data of surrounding PV systems is utilized as input data for prediction
models, too. These neighboring stations comply to the same data availability constraints,
which include an availability of day-time values (sun elevation above ten degress) over
80%, without consecutively missing values over the range of more than two days. For
this first approach, the data of a single PV system and nine neighboring systems with
a spatial extension of approximately 10 km x 10 km is selected. The locations of the

chosen PV systems is shown in Figure 6.11.
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Figure 6.1.: Location of the selected single PV system (red) and its neighboring systems
(blue) in Germany.

From each of the ten PV systems all available system-site data is considered: mea-
surements, irradiance forecasts from the NWP models of ECMWEF and DWD, cloud
motion vector (CMV)-based irradiance forecasts, and clear sky irradiance. In contrast
to the data used in Section 4, all data is processed as the respective provider or the
applied model supplies it. The data normalization is analogous to the normalization
of Section 5.1, where PV measurements are normalized to the installed capacity of the
corresponding PV system. Irradiance forecasts from NWP models are again interpolated
spatially with k-NN and temporally with a clear sky interpolation approach as explained

in Section 5.1.

1 The ninth neighboring PV system is not visible in Figure 6.1 as it is in direct vicinity to the main
system.
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6.2. Model Optimization

In this section, the SVR is optimized on a single PV system level without the previous
constraints of comparability to the operational parametric model as in Chapter 4. Here,
the size of the training set is fixed to the data of the previous 50 days, as this is the
standard setting of the physical model and the evaluation in Section 4.2 showed only
minor differences in using between 50 to 70 days for training, whereas less and more days
decreased the quality of predictions more clearly.

By looking at only one particular PV system, the amount of model input data can be
increased significantly. Because of this, measurement and forecast data of neighboring
systems is added to the input pattern of the prediction models. The usefulness of adding
neighboring measurement data is analyzed in Section 6.2.1.

Afterwards, in Section 6.2.2, a reasonable number of features is selected, so that the
added complexity of computations stays within a feasible range. The biggest impact
on model performance in earlier chapters is caused by SVR parameters choices, thus in

Section 6.2.3 different approaches for parameter optimization are tested.

6.2.1. Measurements of Neighboring PV Systems

First, the benefit of adding data of neighboring PV systems is examined. To assess
the importance of a neighboring systems’ measurements, random forest’s (RF) feature
importance, described in Section 5.2, is applied.

For each day from 2014-07-01 until 2015-06-30, a RF model is trained with measurement
data of all ten PV systems of the previous 50 days with forecast horizons from 15 minutes

to five hours. The training mapping is defined as
(Pmeas<t - At>7 Pmeas,l(t - At), cee 7Pmeas,9(t - At)) — Pmeas<t)7 (61)

where training set size N = 50 days, Ppneqs denotes the measurement of the single
PV system and Peqs,;, with j € {1,...,9}, describes the measurements of the nine
neighboring systems. Again, At indicates the respective forecast horizon.

In theory, an increasing forecast horizon should shift the importance of PV mea-
surements of a single system to observations made at surrounding systems. These
spatio-temporal correlations in solar power assessment are caused by clouds moving
across the observed area.

To some extent, this can be seen in the results of this study illustrated in Figure 6.2.
At a forecast horizon of 15 minutes, the single system’s measurements consitute to over

40% of feature importance, while the importances of the other PV systems’ measurements
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6. Single System Model

are neglectable. The surrounding PV measurements gain more importance starting at a
forecast horizon of half an hour, and with two hours ahead the PV system at the most
western side holds the highest importance. This could be attributed to the circumstance
that the general wind direction in Germany is western, so that — in average — the
clouds’ influence on the power output occurs earlier on this PV system. To confirm this,
additional enviromental and geographical factors need to be considered and evaluations
on different PV systems should be conducted. This is not covered here, as for this thesis,

a connection between the measurements of the PV systems is sufficient.
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Figure 6.2.: Random forest feature importance of neighboring PV systems’ measurements
for forecasting PV power at the single system for different forecast horizons.

With a forecast horizon of five hours ahead, the shares of feature importances are

distributed more evenly with values between 6% and 16.5%. At a forecast horizon of five

hours, a radius of five kilometer is already too small to capture possible correlations in
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the data due to the speed of cloud movement. Now, a spatial averaging effect applies, so
that the relationship of the forecasted value and historic measurements is best described
by using all available data. In summary, it can be stated that there exists a connection
between the measurement data of surrounding systems and the forecasted power output,
especially for larger forecast horizons. Under the assumption that additional data
improves the PV power forecasting models, even more data of surrounding PV systems

is added to the input data in the following experiments.

6.2.2. Feature Selection

After estimating a possible information gain by adding PV measurements of neighboring
systems, this section is focusing on selecting features from the complete input space that
add the most value to the PV power forecasts. Thus, the set of features is reduced and
the optimization task of the SVR is getting less complex computationally. All available
data of each PV system is now included, i.e., measurements, irradiance forecasts from
NWP models (ECMWEF and DWD) and from the satellite-based CMV approach as well
as irradiance estimations from the clear sky model. So that, with the data of all ten
PV systems combined, 50 features are applied for the input pattern. Again, the test set
starting at 2014-07-01 until 2015-06-30 is evaluated and the training set size contains 50
days of data prior to each of the 365 forecasted days. Furthermore, all eight previously
evaluated forecast horizons are considered. To get an impression of how the SVR model
performs in comparison to other methods, linear (LR) and random forest (RF) regression
are tested as well, whereas all models are trained with their respective standard settings
according to the Python package scikit-learn [48].

In a first approach, all features are added iteratively to the pattern to determine if
there is a saturation of information gain resulting in a stagnating or decreasing forecast

quality. For this, two methods for deciding the order of added features are tested:

1. Adding the features of the main PV system first by using the order: Ppeas, IECMWF,
Ipwp, Ioymy, and Igeqr. The data of the neighboring PV systems is added in
the same order beginning with the data of the closest system and ending with the

system that has the longest (Euclidian) distance to the main system.

2. Training a RF model on the training set, containing the data of the prior 50
days, and calculating the importances of all features. Afterwards, the features are
iteratively added according to their RF feature importance values starting with the

most important feature.
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Figure 6.3.: Comparison of linear regression (LR feat. imp.), random forest (RF feat.
imp.), and SVR (SVR feat. imp.) with increasing feature count according to RF feature
importance. In (a), the SVR forecast of the distance-based method (SVR distance) is
added for comparison for a forecast horizon of 15 minutes, while in (b), at a forecast
horizon of two hours, only feature importance-based models are shown.

In Figure 6.3(a), the RMSE values are plotted for an increasing number of added features
for a forecast horizon of 15 minutes ahead. The behavior of the first adding method,
i.e., the distance-based appending, is similar for all three regression models, so that for
clarity only the best performing SVR-based forecast is shown here (SVR distance). For
all other curves, the feature importance-based approach is applied (feat. imp.).

In contrast to the ramps and stagnating parts of the distance-based feature appending
method, the quality of predictions with the RF feature importance method increases
smoothly and almost constant with adding more features. Even though the distance-based
SVR predictor reaches its minimal RMSE value faster at around 16 features, the feature
importance-based SVR forecasts reach an even lower RMSE value at its optimum with 33
features included. This trend is found for all forecasts horizons, so that the self-adapting

feature importance method is used in the following sections exclusively. At a forecast

’ForecastHorizon H 15 min | 30 min 45min‘ 1h ‘ 2h ‘ 3h ‘ 4 h ‘ 5h ‘

Feature Count 33 32 32 34 42 42 43 42
RMSE [%] 7.65 9.21 10.29 | 11.38 | 13.66 | 15.13 | 16.43 | 17.30

Table 6.1.: Number of features resulting in the lowest averaged RMSE wvalues for SVR-
based predictions for each implemented forecast horizon after applying feature importance
ordering. Additionally, the RMSE values of the best feature combination in percentage
of installed capacity is listed.
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6.2. Model Optimization

horizon of 15 minutes ahead, the linear regression and SVR show a similar behaviour.
After both models reach their minimum, the accuracy of forecasts decreases with more
features. Whereas the quality of RF predictions is stagnating at one point and the model
can not benefit from the additional information. At a forecast horizon of two hours ahead
(see Figure 6.3(b)), LR and SVR are mostly equal, except for the lower RMSE of the
SVR at a higher feature count.

Even as the differences are less significant, the SVR-based forecast still achieves the
better prediction quality at a forecast horizon of two hours in Figure 6.3(b). For an
optimal prediction at longer forecast horizons, there are increasingly more features
needed. The averaged best feature counts of the SVR predictor for all implemented

forecast horizons are listed in Table 6.1 with their corresponding RMSE values.
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Figure 6.4.: RMSE values of the SVR forecasts of all tested days with importance-
based appending of features with (a) values in percentage of installed capacity and (b)
normalized RMSE values for each day for a prediction horizon of 15 minutes ahead.

Figure 6.4 gives an impression on how much the optimal number of features is varying
from day to day. Here, the color-coded RMSE values of the SVR-based prediction for
every employed feature combination (vertical axis) for every day of the year (horizontal
axis) is plotted. The white dots indicate the numbers of features that achieve the lowest
RMSE and the straight white line shows the best yearly-averaged number of features
(compare Figure 6.3). There are examples where the best feature count switches from

below five features to almost 50 features from one day to the other. This makes it
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difficult to determine any number of features in advance. Because of this, for further
evaluations, the yearly-averaged best performing number of features is selected. As
Figure 6.4(b) illustrates, the quality of forecasts with the best average number of features
is not significantly worse than the forecasts with an optimal count from day to day in most
cases, but the feature count is still reduced by one third, and hence the computational
complexity of the models is lowered. Additionally, by using the feature importance, the
model is already training adaptively with the more promising features of the prior days,

encouraging a more robust model to address seasonal and diurnal changes.

Forecast Horizon SVR Parameters RMSE
[min] C \ y € [% of inst. cap.]
15 12.9155 | 0.00464 | 0.02154 7.15
30 1.0000 | 0.01000 | 0.02154 8.55
45 3.59381 | 0.00215 | 0.10000 9.46
60 12.9155 | 0.00100 | 0.00464 10.75
120 12.9155 | 0.00100 | 0.10000 13.17
180 12.9155 | 0.00215 | 0.02154 14.61
240 3.59381 | 0.00215 | 0.10000 16.30
300 1.0000 | 0.00215 | 0.10000 17.57

Table 6.2.: Optimal SVR parameters after conducting a grid-search with 1000 parameter
combinations on each day from 2014-07-01 to 2015-06-30 for all employed forecast
horizons w.r.t. RMSE values.

6.2.3. Parameter Optimization

Now, after selecting the importance-based feature selection with fixed numbers of features,
the SVR model parameters need to be optimized. As the results of the previous section
indicate, the performance of a SVR model with certain parameters varies unpredictably
from day to day and deciding on a parameter setting is as complicated as predicting the
weather conditions at all. Thus, the following three approaches to find suitable SVR

models are implemented and evaluated:
1. A preceding parameter grid-search on data of the past year.

2. A moving average parameter selection that searches for the average best parameter

combination by evaluating forecasts of the previous days.

3. A (weighted) ensemble method combining SVR-based forecasts that use different

model parameters.
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6.2. Model Optimization

The latter two models aim at improving the SVR without having the benefit of big sets
of historic data, and restrict the optimization process on the training set. The goal is
to achieve models that are able to dynamically react to changes in forecast conditions
within a shorter period of time, compared to a yearly grid-search, that mostly results in

more general settings.
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Figure 6.5.: Comparing the normalized RMSE on an increasing number of days used
for the moving average parameter selection for all considered forecast horizons.

Parameter Grid-Search For each day from 2014-07-01 to 2015-06-30, SVR-based
forecasts with different parameter combinations are calculated and the overall best
parameter combination is used for the evaluation. This approach is similar to the
optimization in Chapter 4, but as it is only applied on one PV system, the test set and
the number of tested parameter combinations can be increased. Moreover, the resulting
grid-search parameters are now specifically tailored towards the employed single PV
system. For each parameter of the SVR model, i.e., C, €, and ~, ten settings are chosen
from a logarithmic grid ranging from 10° to 10° for C' and 107! to 10~ for € and +,
summing up to a thousand parameter combinations. The resulting optimal settings are
listed in Table 6.2. One disadvantage of this method is its need for long periods of historic

data. If forecasts for a new PV system are requested, the data of one year prior to the

first forecasting day is needed.
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Moving Average Parameter Selection For this approach, forecasts with different
parameter combinations are calculated and the quality is measured by their RMSE value.
The parameter combination that is performing the best in average on the previous days is
applied to forecast the following day. In this implementation, all parameter combinations
from the previous grid-search are used. In Listing 6.1, a Python pseudocode is illustrating
the calculation of a forecast that selects a SVR model depending on the performance
at preceding days. Hence, in contrast to the recent grid-search approach, the model is
dynamically adapting to the recent situation at a PV system’s site.

In Figure 6.5, the numbers of days, that are used for the moving average method for
each forecast horizon, are analyzed. An upper bound of 50 days is defined, which is
equal to the training set size, so that no additional data is required for the parameter
optimization. Because the RMSE values are not changing much after adding the first
few days, the normalized RMSE of each forecast horizon is used in the figure to capture

even small changes.

def mov_avg_ forecast(forecast_days, n_params=m, n_days=n):
# Moving average forecasts with m parameters
# of the last n days:
all _params = list_params(n_params)

mov__avg days = n_ days

all_forec = {} # hash map of all forecasts
mov_avg_forec = {} # hash map of mov. avg. forecasts
ctr =0
for day in forecast_days:
all_forec|[day] = get_forec(day, all_params)
if ctr >= mov_av_days:
# Finding index of best average
# parameter combination
best__idx = get_best_param_idx(all_forec,
mov__avg_days)
mov_avg_forec[day] = all_forec[day][best_idx]
ctr +=1

return mov_avg_forec

Listing 6.1: Illustration of a SVR forecast function that is applying the best parameter

combination of the previous days (moving average).
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Now, it is noticeable that the amount of days needed for an optimal forecast is reduced
with increasing forecast horizon. For all forecast horizons, taking less than around
five days to calculate an averaged best parameter combination would result in inferior
PV power forecasts. Using the whole training set, i.e., 50 days, to select a parameter
combinations is not the best choice either. The optimal numbers of days for each forecast

horizon are listed in Table 6.3.
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Figure 6.6.: Best SVR parameter combinations for each day of the evaluation dataset
(green dots) for a forecast horizon of two hours ahead. The purple line indicates the
best parameter combination of the previous eleven days obtained by the moving average
method.

In Figure 6.6, the moving average method is applied to the evaluation dataset for a
forecast horizon of two hours ahead and with an averaging period of eleven days. The
green dots show the best option for each of the SVR parameters for every day of the test

set.

’ForecastHorizon H 15 min 30min‘45min‘ 1h ‘ 2h ‘ 3h ‘ 4 h ‘ 5h ‘

Days (optimal) 30 30 31 25 11 10 9 14

RMSE [%] 737 | 9.63 | 10.81 | 11.54 | 13.71 | 14.80 | 15.28 | 15.65
Days 50

RMSE [%] 755 | 9.71 [ 10.98 | 11.67 | 13.99 [ 15.20 | 15.73 | 15.90

Table 6.3.: Optimal number of days to use for the moving average parameter selection
for each forecast horizon resulting in the lowest RMSE values on the evaluation dataset.
For comparison reasons, the results of a moving average selection with 50 days, i.e.,
all days of the training set, is shown.
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There are no indications of deterministic SVR parameter settings, that work especially
well on a longer interval. Instead, for almost every day, there is a specific combination
that results in the best forecast in regards to the RMSE. To deal with this variability, the
moving average of the previous days is used (purple line). With eleven days averaging,
the fluctuations of the curve is reduced but parameter trends are still accounted for.
These parameter trends are seen for all forecast horizons in more or less characteristic

forms, depending on the applied optimal number of days.
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Figure 6.7.: Comparison of the performance of ensemble forecasts with an increasing
number of evaluation days and ensemble members for (a) 15 minutes ahead and (b)
two hours ahead PV power forecasts.

Ensemble Forecast Instead of using only the best model, the idea of an ensemble
forecast is to calculate multiple predictions and average the results into a single forecast.
This approach is called simple ensemble in the following sections. Like before, all
SVR-based forecast with a thousand different parameter combinations are employed.

In a second approach, the performance of each SVR parameter combination is considered
as well. Depending on a parameter combination’s performance on previous days, its
contribution to the ensemble of the next day is weighted (weighted ensemble). In the
following, two parameters are optimized before using the weighted ensemble forecasts:
the number of forecasts included in an ensemble (ensemble members) and the number
of previous days, that are considered for the performance evaluation of an ensemble
member.

The results of the optimization process of these two parameters are shown in Figure 6.7

for 15 minutes and two hour ahead forecast horizons. While forecasts with only a small
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number of ensemble members result in forecasts with higher RMSE values, the PV power
forecasts improve with increasing ensemble members until about 800 members for 15
minutes ahead. For two hours ahead forecasts, a visible optimum is reached earlier at
around 200 to 400 ensemble members. At one point, the RMSE values are stagnating
(15 minutes ahead) or increase (two hours ahead) when a certain number of ensemble
members is reached. In both cases, the number of evaluation days has almost no influence

on the forecast quality.

. Simple Ensemble Weighted Ensemble (optimal)
Forecast Horizon RVISE Members | Dars RVISE
[min] [% of inst. cap.] [% of inst. cap.]

15 7.40 316 5 7.29

30 9.55 703 2 9.46

45 10.73 645 1 10.53
60 11.65 439 35 11.32
120 13.90 246 35 13.45
180 15.12 368 6 14.63
240 15.75 223 22 15.25
300 15.99 435 19 15.53

Table 6.4.: Results of the ensemble forecast optimization with optimal settings for all
considered forecast horizons. For comparison, the RMSE values of the simple ensemble
are listed as well.

The optimal settings for ensemble members and evaluation days for each forecast
horizon are listed in Table 6.4. Here, the optimal weighted ensemble is also compared to
the simple ensemble, i.e., an unweighted averaged forecast of all ensemble members. For
all forecast horizons, the weighted ensemble is able to create better PV power forecasts,
but the improvements are only ranging from 0.6% to 3.2 %.

In the following, the results of all parameter optimization approaches are compared to
the combined SVR forecast Psy,comp from Chapter 4 and an oracle model, that uses the

best grid-search SVR parameter combination for every day.

6.3. Model Evaluation

After applying the optimization steps on the parameter selection and forecast combination
methods, the resulting forecasts are compared to the best previous SVR model Psy. comp
from Chapter 4.

Additionally, to assess the best possible SVR forecast, an oracle forecast is built, that

uses the best parameter combination for each day. This oracle is not applicable in real-
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world conditions as the best parameter combinations are not known in advance. Moreover,
deciding on the optimal SVR parameter combination is as difficult as forecasting the
PV power output conditions at all. The moving average parameter selection and the
(weighted) ensemble method of Section 6.2.3 can be seen as approaches to create PV

power forecasts that approximate the oracle predictor.

In Figure 6.8(a), Psv,comb (SVR comb), the oracle SVR forecast (SVR oracle), a SVR
model with optimized parameters from grid-search (SVR GS) on the 2014 to 2015 test
dataset, and both moving average approaches with 50 days of evaluation (SVR 50) and
the optimal number of evaluation days for each forecast horizon (SVR MA) are compared.
The quality of the general model Psy comp (SVR comb) from Section 4 is worse for this
single PV system than the average results of the previous comparison suggested (see
Figure 4.13). Apart the relatively high RMSE values, the curvation is not as steadily
increasing as before, especially the peak at a forecast horizon of two hours ahead is highly
irregular. This is most likely the result of unsuitable SVR parameters for this specific

PV system.
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Figure 6.8.: Comparison of SVR PV power forecasting models. In both figures, the
baseline models Psy.comp (SVR comb), SVR oracle, and the grid-search SVR model
(SVR GS) are used. In (a) these models are compared to moving average parameter
selection approaches with a fized size of 50 evaluation days (SVR 50) and the optimized
numbers of days (SVR MA). In (b), the comparison is done with both employed ensemble
methods: simple (SVR Ens) and weighted ensemble (SVR wEns).

In contrast to this, the oracle predictor (SVR oracle) is — as expected — delivering the

best forecasts for all employed forecast horizons.
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All other applied methods are operating in the middle of these two extremes. The
grid-searched SVR predictor (SVR GS), that was optimized on the previous year, is
following the trend of SVR oracle with significant higher RMSE values. But, nonetheless,
generates more stable forecasts throughout all forecast horizons in contrast to Psy.comp-
The moving average method applied on 50 days (SVR 50) is slightly worse than a grid-
search on a whole year, whereas the version with optimized numbers of training days
(SVR MA) is achieving almost the same results as SVR GS and performs even better
starting at a forecast horizon of three hours.

The results of the ensemble approaches are shown in Figure 6.8(b). A simple ensemble
(SVR Ens), where the average forecast of all ensemble members is calculated, is achieving
similar results than the moving average parameter selection with a fixed evaluation time
frame of 50 days (SVR 50), and therefore only slightly worse errors than SVR GS. Out
of all applied optimization methods, the SVR weighted ensemble approach is able to
generate the lowest RMSE values for all forecast horizons. But still, the results are only
slightly better than the RMSE values of SVR GS.

Considering its ability to self-adjust, the weighted ensemble method should be the first
choice for a robust SVR PV power predictor. Furthermore, it is applicable after only
a few days instead of one year, like the grid-search model would be. Still, the optimal
number of ensemble members as well as evaluation days is not directly applicable for
every PV system and setting but, as Figure 6.7 showed, trade-off or rule of thumb settings
can be found, e.g., applying half of the members and half of the days in the training set,
which achieve nearly the same results as the optimized version.

If the computational power required for calculating this many ensemble members is
not given, at least a grid-search on historic data is recommended on a single PV system
level, as a general model is not always appropriate to achieve high quality forecasts, seen

by the performance of Pgy, comp in this chapter.

6.4. Concluding Remarks

In this chapter, support vector regression (SVR) PV power forecasts and settings are
optimized and specifically tailored for a single PV system instead of relying on general
settings as in Chapter 4. For this analysis, a PV system with high data availability
throughout the years 2014 to 2016 is selected. Additionally, the PV measurements of nine
surrounding PV systems are applied as input data as well. The goal of this chapter is to
create a modeling routine applicable for all single systems that is dynamically adapting

to the recent conditions at a PV system’s site.
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In a first approach, the addition of neighboring systems’ data to the input pattern is
analyzed and tested with random forest’s (RF) feature importance for multiple forecast
horizons. The results show that the feature importances of neighboring measurements
increase with the forecast horizon. Especially at longer forecast horizons, the importance
of neighboring system’s measurements is even higher than the single system’s own output.
Furthermore, the analysis shows that PV measurements of certain systems tend to be
more important than others.

On this basis, all available data of all employed systems, including PV measurements,
irradiance forecasts, and modeled clearsky irradiance is applied. To reduce the set of
possible features from 50 to a more feasible size, while keeping the loss of information to a
minimum, feature selection is used. Here, a method that uses the RF feature importance
to order the features showed better results than using an incremental method based on
FEuclidian distances of the neighboring systems. Especially SVR and linear regression
models profit from a preceding feature selection. In this analysis, the optimal number
of features is highly versatile throughout the tested days. So that, for each forecast
horizon the averaged best number of features is selected for further experiments. This
average varies from 33 to 42 features and is increasing with the forecast horizon. The
best features of all following modeling approaches for each forecast horizon are selected
with the RF feature importance method. This ensures that the most important features
are always available to the model, while the dimensionality of the input data space is
reduced.

In the next step, the parameters of the SVR need to be adjusted. Therefore, different
approaches for parameter optimzation are considered: parameter grid-search, moving
average parameter selection, and ensemble forecasts. While the parameter grid-search is
done on the data of the previous year, both other methods are only using the training
dataset consisting of 50 days. All models are optimized using a thousand SVR parameter
combinations. The optimal number of evaluation days and ensemble members of both
approaches are optimized to assess the best possible PV power forecasts with these
models.

The comparison of all models shows that the previous general model of Chapter 4
(Psv.comp) is not a good choice for the tested single PV system. All other applied models
are superior to Pgy,comp on all employed forecast horizons. In the comparison, an oracle
forecast, that always knows the best possible SVR parameter combination — which is
naturally not applicable in real-life — creates the best forecasts by far. But all of the other
tested methods for improving PV power forecast, through combining and optimizing SVR
parameters, are creating high quality and robust predictions for all prediction horizons.

If there is not enough computational power to calculate the amount of ensemble members
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or parameter combinations in real-time at hand, at least a grid-search on historic data is
recommended. Summarizing the results, optimizing the SVR models on single PV system
level is vital for high quality forecasts and could even improve the overall performance of
regional PV power forecasts considerably. For this, the developed methods need to be
applied and evaluated on further PV systems, so that the effect on a regional level can

be examined.
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7. Conclusion

An efficient integration of renewable energy sources, i.e., wind and solar, depends on
accurate forecasts. These forecasts are needed to keep the electricity grid stable and
simultaneously enable a profitable trading of energy. In this thesis, the focus lies on
improving short-term photovoltaic (PV) power forecasting with the machine learning
algorithm support vector regression (SVR). For this, the suitability of SVR is assessed
and different methods for improving its forecasts are evaluated.

In Section 7.1, the thesis is summarized and the most important findings are discussed.
Subsequently, potential future experiments, extensions, and evaluations are outlined in
Section 7.2.

7.1. Summary

To achieve a quality improvement in solar forecasting by applying machine learning
techniques, three questions are answered throughout this thesis. The first question is
directed at the suitability of SVR for PV power forecasting. A general approach to
assess SVR’s capabilities is done in Chapter 4, where a comparison of SVR and physical
parametric modeling — that combines PV simulation and persistence modeling — is
presented.

To create a reasonable experimental setup for all methods, the input features of
the parametric model are used exclusively during the evaluation. The tuning of SVR
parameters is performed on a subset of all available data to lower the runtime of a
grid-search with multiple parameter combinations. This subset is created by grouping
PV systems and weather situations from the complete dataset with k-means clustering
and selecting representative systems and days.

To assess the importance of the different input data sources, a single input comparison
is performed. This analysis illustrates the distinct forecast horizons at which the input of
each data source performs best. While forecasts that only use measurement data create
good predictions up to an hour, the satellite-based cloud motion vectors (CMV) are
more suited for forecasts with a horizon of one to about three hours ahead. For even

longer horizons, forecasts using numerical weather predictions (NWP) perform best. A
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combined predictor employing all mentioned input sources creates the best predictions
for all forecast horizons.

Compared to a purely physical approach, i.e., without any statictical postprocessing,
the SVR-based forecasts are able to create PV power forecasts with a higher accuracy. If
postprocessing is applied to the output of the parametric model, the results shift and
the physical approach gains the advantage. Nonetheless, SVR-based forecasts are still
competitive and recommended if there are no detailed information about the underlying
PV systems, i.e., installed capacities, tilt, orientation, and technology, given. These
specifications are mandatory for modeling PV power output with an irradiance-to-power
conversion method.

In Chapter 5, the usefulness of additional NWP weather parameters as input features
for statistical learning methods is evaluated. Thus, addressing the question if more
information from NWP models is increasing PV power forecast quality. The idea is,
that more data could help to assess the current and future weather conditions at a PV
system’s site, and therefore enables SVR to create better forecasts.

Instead of using the preprocessed data of Chapter 4, the raw data (as delivered by the
provider) is used. The spatial interpolation is done with k-NNj irradiance forecasts of the
NWP model are temporally interpolated with a clear sky interpolation method, whereas
the interpolation of all other features is linear.

The significance of single weather parameters of the NWP model is measured by using
random forest’s (RF) feature importance. The results of this study show the dominant
importance of irradiance forecasts throughout the year. A comparison of PV power
forecasts with iteratively addition of the ten most important features confirmed this fact,
as after adding the single most important irradiance weather parameter, no considerable
improvement in prediction quality is achieved.

Even though an analysis of special weather conditions, i.e., situations with long periods
of fog and snowfall, shows a higher importance for corresponding NWP features, an
advantage of using these features for PV power forecasting in the same situations is not
established.

On this basis, for Chapter 6, NWP models only provide irradiance forecasts. To
investigate further possible improvements by presenting more data to the SVR-based
forecasts, measurement and forecast data of surrounding PV systems are added to the
input pattern of the models in this chapter. The aim is to give a predictor the ability
to learn spatio-temporal correlations between PV systems, e.g., the detection of a cloud
moving towards the main system by noticing a decline of PV power at a neighboring PV
system. To check this possible correlation, a single system with nine surrounding PV

stations is selected and, in a first step, the relationship between the measurements of
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these systems is analyzed. To some extent, the results confirm an increase of RF feature
importance for measurements from neighboring PV systems with an increasing forecast
horizons.

Afterwards, all available data of neighboring systems is included in the forecasting
pattern. To reduce the complexity of forecast calculations, a selection of features utilizing
RF feature importance performed on the training set showed better results than adding
features iteratively based on distance.

Next, this selection method is applied for SVR-based PV power forecasting. To tune
the parameters of the SVR, three different methods are evaluated: grid-search on the
previous year of data, a moving average parameter selection to assess the best parameter
combination of the previous days, and an (weighted) ensemble forecast using the averaged
output of multiple SVR-based forecasts, that combines different parameter settings.
Instead of using the previous year of data, the latter two methods solely need data from
the training set for their optimization. The results show minimal differences between all
three approaches, whereas the (weighted) ensemble method is recommended, especially if
there is not much historic data available. This analysis shows that finding an optimal
parameter combination for SVR is as complicated as predicting the weather conditions
of a day at all, as almost each day has its own optimal setting. Nonetheless, all of the
mentioned models performed better than the former best model of Chapter 4 applied to
this specific single PV system. This indicates the potential improvements for PV power
forecasting accuracy, that can be achieved by optimizing on a single PV system level.
The introduced selection and optimization process is more flexible as it is able to adapt
its forecasts dynamically to the conditions of the previous days, instead of using the same
predefined settings for a longer period of time.

Overall, machine learning, mainly support vector regression, proves to be a serious
alternative for providing accurate PV power forecasts. In particular, in situations where
there is not much information about PV systems available, the advantages of machine
learning become apparent. With specialized optimization and adjustment of SVR, it is
possible to create self-adapting forecasting systems, that are able to adjust to the recent

weather conditions at a PV system’s site.
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7.2. Outlook

In this section, further research topics, remaining evaluations, and open questions of this

thesis are outlined.

Combination with Parametric Modeling and Heterogeneous Ensembles At
the end of Section 4.5, a short analysis about the performance of SVR as a substitute
for the linear combination approach of the physical model is done. As the focus of this
thesis lies on purely data-driven methods, this is not further investigated at this point.
The results of Chapter 4 demonstrated the quality of the physical modeling approach,
especially for regional forecasts, so that using these forecasts as input for machine learning
algorithms or as members of a forecast ensemble could lead to PV power forecasts with
an even higher accuracy. Additionally, the construction of heterogeneous ensembles
combining multiple machine learning models and/or physical modeling techniques is
another logical step to take and already showed encouraging results in applications for

wind power forecasting (see Heinermann et al. [24]).

Integration of Different NWP Models and Features In Chapter 5, single level
weather forecasts of the ECMWEF’s NWP model are analyzed to assess their suitability
as input features for PV power forecasting. Because all parameters of the NWP model
are correlated (as the processes and calculations are the same), there is almost no
information gain when looking at further weather parameters. More interesting would be
the usage of data from more and different NWP models with higher temporal resolutions,
because these additional forecasts could contribute new information to the PV power
forecasting models. Furthermore, using dimensionality reduction algorithms, e.g., a
principal component analysis, on all relevant weather parameters of a NWP model could

lead to combined input values with a higher information gain.

Further Evaluations of Single System Optimization The results of Chapter 6
displayed the increase of accuracy of SVR-based power forecasting when models are
optimized for each PV system. In this thesis, only one system with its neighboring PV
stations is evaluated. To confirm the overall improvement, further evaluations on more
PV systems are needed, so that the influence on regional forecasts can be analyzed as well.
Moreover, applying neighboring systems’ data from a larger area around a PV system
could help at predictions with a longer forecast horizons, so that clouds are detected

earlier.
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