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Abstract: Short-term load forecasting (STLF) is fundamental for the proper operation of power
systems, as it finds its use in various basic processes. Therefore, advanced calculation techniques are
needed to obtain accurate results of the consumption prediction, taking into account the numerous
exogenous factors that influence the results” precision. The purpose of this study is to integrate,
additionally to the conventional factors (weather, holidays, etc.), the current aspects regarding the
global COVID-19 pandemic in solving the STLF problem, using a convolutional neural network
(CNN)-based model. To evaluate and validate the impact of the new variables considered in the
model, the simulations are conducted using publicly available data from the Romanian power
system. A comparison study is further carried out to assess the performance of the proposed model,
using the multiple linear regression method and load forecasting results provided by the Romanian
Transmission System Operator (TSO). In this regard, the Mean Squared Error (MSE), the Mean
Absolute Error (MAE), the Mean Absolute Percentage Error (MAPE), and the Root Mean Square
Error (RMSE) are used as evaluation indexes. The proposed methodology shows great potential, as
the results reveal better error values compared to the TSO results, despite the limited historical data.

Keywords: convolutional neural networks; COVID-19; short-term load forecasting

1. Introduction

Energy forecasting is an essential component in assuring the optimal operation and
development of power systems. Considering the growth of renewable energy sources
(RES) and their stochastic nature, generation forecasting represents a topic of high interest
in recent years [1-3]. However, the load forecasting continues to be a problem of great
importance, as it is involved in many applications, such as economic power dispatch,
storage scheduling, or network planning [4]. Four categories can be defined for the load
forecasting problem based on the time horizon required to be estimated: very short-term
load forecasting (VSTLF), short-term load forecasting (STLF), medium-term load forecast-
ing (MTLF), and long-term load forecasting (LTLF). VSTLF implies a time frame of a few
minutes to a few hours ahead, being used in real-time operation or demand response
application [5]. Forecasting the electricity consumption for one day to one week ahead is
known as STLF, having hourly or half-hourly resolution. STLF mainly serves for day-ahead
scheduling and trading in the electricity market [6], and it represents the focus of the cur-
rent study. MTLF consists in estimating the load for one to few weeks ahead, while LTLF
may involve time horizons up to few years. Procedures such as maintenance scheduling
or investment planning rely on precise MTLF and LTLF results [4]. Considering the high
degree of uncertainties of load as result of a wide variety of factors (daily temperature,
economic and social events etc.), advanced calculation methods are required in order to
efficiently deal with the great quantities of data and obtain good forecasting accuracy [7].
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Opver the years, various approaches have been proposed for solving the complex nonlinear
problem that defines the short-term load forecasting. Examples of classical time-series
approaches include the Autoregressive Integrated Moving Average (ARIMA) [8] and vari-
ant methodologies, such as ARIMA with exogenous variables (ARIMAX) and seasonal
ARIMA (SARIMA) [9]. For an improved adaptation to the continuously fluctuating charac-
ter of electricity consumption, multiple studies focus on solving the forecasting problem
using modern soft computing techniques, among them genetic algorithms, expert systems,
and fuzzy logic [10-13]. However, the main drawback associated with these methods,
namely the computational burden [14], encouraged the exploration of other Al technolo-
gies. Machine learning models have received increased interest in recent works, as they
proved themselves highly reliable in dealing with elaborate problems that imply large
amounts of data (such as STLF), achieving lower execution time [15]. These techniques
allow the development of high-performance frameworks that facilitate the incorporation
of nonlinear interdependency of the load and various external factors for enhanced pre-
diction accuracy. Frequently applied methodologies include the support vector regression
(SVR) [16] and artificial neural networks (ANN) [17]. In addition to these methods, the
recurrent neural networks (RNN), long short-term memory (LSTM), and gated recurrent
unit (GRU) networks were recently applied in various studies, due to their capability of
learning long-term dependencies [18-21]. Multiple deep learning models, namely SVR,
RNN, LSTM, GRU, random forest (RF), and gradient boosting, are employed in [22] in
order to determine the day-ahead load forecasting for energy balancing in a RES-based grid
using charge/discharge storages control. Among the analyzed models, the GRU approach
proved to be the most efficient. On the other hand, the authors of [23] propose a deep
convolution neural network model to forecast the electricity load of Victoria (Australia). A
comparison study is conducted as well, using state-of-the-art forecasting models including
RNN, extreme learning machine, and ARIMA, which concluded with the outperformance
of the CNN model. A deep convolutional neural network model is also presented in [24],
where the proposed framework is tested against five commonly used algorithms in load
forecasting (SVM, RF, decision tree, multiple linear regression, and LSTM). Once again, the
convolutional neural network model showed the best performance among the analyzed
methodologies. Based on these premises, the current study approaches the convolutional
neural networks for solving the STLF problem, due to their ability to efficiently capture
short-term trends in the data patterns. Moreover, CNNs proved themselves more compu-
tationally efficient, as they require less memory for training than other approaches and
present high accuracy regardless of the lack of historical data [25].

As pointed out in [26,27], the COVID-19 pandemic is not limited to a global health
crisis, but it showed adverse impacts on numerous other activity sectors as well, including
power systems operation. In the midst of power systems transition, due to the new tech-
nologies integration (renewables, storage systems, electrical vehicles etc.), the COVID-19
outbreak generated socioeconomic phenomena defined by new consumption profiles. The
shutdown of various business facilities, public offices, schools, and commercial spaces trig-
gered significant changes in the consumption behaviors, with consequences on the entire
operation of the electrical system. In this manner, the disruption caused by COVID-19
raises new issues regarding the traditional load forecasting methodologies and motived
the current study, as current literature regarding this subject is limited.

In this paper, a short-term load forecasting model based on convolution neural net-
works is presented. Additional to multiple factors affecting the electricity consumption
profile (including time of use and weather data), the proposed framework integrates the
socioeconomic aspects of the COVID-19 pandemic, for increasing the forecasting accuracy
for the Romanian power system. Several CNN architectures are firstly assessed in terms of
accuracy. Once the best architecture is established, the proposed model is further tested,
using the multiple linear regression method and load forecasting results provided by
the Romanian TSO. In this regard, the Mean Squared Error (MSE), the Mean Absolute
Error (MAE), the Mean Absolute Percentage Error (MAPE), and the Root Mean Square
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Error (RMSE) are used as evaluation indexes. Therefore, our main contributions can be
summarized as follows:

1.  Assessing the COVID-19 pandemic effects on the electricity demand in Romania;

2. Proposing an STLF model that incorporates pandemic-related inputs, based on the
previously mentioned analysis, using CNNs;

3. Evaluating the benefits of including the pandemic effects in the STLF model and
identifying the best CNN architecture;

4.  Establishing the accuracy of the model by comparing the obtained results with two
other methodologies, namely the multiple linear regression (MLR) and the results
provided by the Romanian TSO.

The rest of the paper is structured as follows. Section 2 discusses the COVID-19
outbreak impact on the electricity demand in Romania. In Section 3, the implementation
procedure for the load forecasting methods is described, while Section 4 exhibits the
experimental results. Finally, conclusions and guidelines for future work are stated in
Section 5.

2. COVID-19 Pandemic Effects on the Electricity Demand in Romania

The first reported cases of the novel coronavirus disease were in December 2019 in
the region of Hubei, China. Soon, it became clear that the disease represents a major
issue; thus, the World Health Organization (WHO) declared COVID-19 to be a Public
Health Emergency of International Concern on 30 January 2020 [28]. As the disease spread
across the world, with several severe cases reported, in conjunction with the uncertainty
regarding the effects of the virus, the WHO declared the outbreak of the novel coronavirus
a global pandemic on 11 March 2020 [29]. As most countries enforced several traveling
restrictions or lockdowns during COVID-19 outbreaks, the economy was greatly impacted
by the pandemic.

In Romania, the first case of COVID-19 infection dated from 26 February 2020. In
less than one month, on 24 March 2020, Romania reached 762 infections with the novel
coronavirus. In order to reduce the spread of the disease, the government announced,
through a military ordinance, national lockdown [30], allowing only essential activities,
such as grocery shopping and emergency medical care. As many companies suspended
their business activities, a major change in the power demand at the national level could
be observed. Following the lockdown measure, the electricity consumption drastically
decreased compared to the same period in previous years, as depicted in Figure 1.
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Figure 1. Electricity consumption in Romania in 2019 and 2020.

Starting with the date of 15 May 2020, gradual relaxation measures were consid-
ered [31] until most restrictions were suspended on 1 July 2020. As it can be observed
in Figure 1, the restrictions have a major impact on the electricity consumption in the
relaxation phase as well. Following the final relaxation measures, the energy consumption
restored to typical values as most economic activities recommenced. Due to the increasing
number of new infections, the government imposed partial lockdown on 9 November 2020,
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in order to decrease the spreading rate of the disease [32], mainly consisting of a curfew
within the 22.00-05.00 period.

On the first two weeks after the lockdown decision (25 March-7 April 2020), the
electricity demand gradually reduced compared to the period before lockdown and to
the corresponding period of 2019. For the mentioned period in 2019, the maximum load
reached in the Romanian power system was 8373 MW, on 26 March. For the same period
in 2020, at the beginning of the lockdown, the maximum load was 7803 MW, which was
reached on 25 March, with 6.8% less than the equivalent period of the previous year.
Furthermore, during the period 8 April-14 May, the peak loads in 2019 and 2020 were
8138 MW and 6958 MW, respectively, decreasing by 14.6% in 2020. Similar consequences of
the lockdown were identified by the authors of [27] in the Italian power system.

To further quantify the effects of the pandemic lockdown, Figure 2 displays a boxplot
representation of the monthly consumption in Romania for the most relevant months
in 2019 and 2020. During the lockdown period, the consumption has been reduced sig-
nificantly, as each indicator of the boxplots for the selected months of 2020 has lower
value compared to its equivalent from 2019 (e.g., the median hourly consumption in April
2019 was 6676 MWh, while for April 2020, the value reduced by 14.6%, reaching only
5700 MWh). In July, after the relaxation of the measures, the consumption reached similar
values compared to 2019.
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Figure 2. Boxplots of monthly power consumption in the Romanian power system for the April-July period, in 2019

and 2020.

In the context of the COVID-19 pandemic, demand forecasting becomes a more diffi-
cult task, as various restrictions may affect the load profile. As state-of-the-art methods for
load forecasting involve neural networks trained with supervised learning, modeling of the
pandemic effects represents an important feature to ensure good accuracy of new models.

3. Load Forecasting Methods

The STLF is defined as a time-series problem that requires the prediction of the next-
day consumption pattern based on historical load profiles. In addition to historical values
of the consumption, the electricity demand is conditioned by other numerous exogenous
factors, such as weather-related data and social aspects [33]. The day-ahead load forecasting
problem can be formulated by using the following equation:

[yAt-s-l/ oo ryAt+24] = f(yt/ Ye1,o o s Yt—n,X1,X2,. .. /xm) (1)

where y; and §; are the actual load and the predicted load at time i, respectively, while x;,
denotes the exogenous input m and ¢ is the current time.

In this paper, two methodologies are investigated in solving the STLF problem, namely
the classical multiple linear regression (MLR) and a convolutional neural network (CNN)-
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based model, the former serving as a benchmark for the CNN. Further in this section, the
principles of the mentioned methods are outlined.

3.1. Multiple Linear Regression

The multiple linear regression represents a fundamental method of solving forecasting
problems, employing a statistical approach. The method establishes the correlation between
the predicted variable and a set of predictor variables [34].

Yy =Bo+Brx1+Paxa+ ...+ Brxp +e )

where y is the predicted variable, x1, x, ..., x; are the independent variables, B¢, 1, ..., Bk
are the regression parameters, and ¢ is the error term.

The error term ¢ is considered to have the mean value of zero and constant variance;
thus, the MLR model computes an estimate b of the parameters j [35].

J=0bo+bixy+byxp+ ...+ brxy 3)

The b parameters of the MLR model are computed using the ordinary least squares
method, which implies the minimization of the following equation:

B= (XTX) “IXTy @)

where B, X, and Y are the matrix representations of the regression coefficients, independent
variables, and the predicted variables, respectively, considering a set of n examples.

bo a1 1 x X12 .- X1k
by Y2 1 xp X202 ... Xpk

= . Y = ) , X = ) . ) . . 5)
by Yn 1 Xn,1 Xn,2 e Xnk

One major advantage of using statistical models, such as MLR, in load forecasting
problems consists in the simplicity of the model. MLR may involve both continuous numeri-
cal values (quantitative variables) and categorical values (qualitative variables) [36] without
requiring any adaptation of the model. As the regression coefficients are determined using
a few matrix operations, described by Equation (4), the computation time required to
solve the MLR model is significantly lower compared to other methods. Nevertheless, in
load-forecasting problems, the available data are rapidly increasing, causing the MLR to be
outperformed by other methods, such as neural networks. Considering its simplicity and
robustness, multiple linear regression is used in this paper as a benchmark model.

The predicted variable 7 is estimated using the input variables x and the b parameters.
As the MLR method returns a single output, the multiple hour forecasting implies the
computation of a corresponding set of b parameters (the B array) for each time step, which
is adapted to the hourly target output Y.

3.2. Convolutional Neural Networks (CNN)

The main feature of CNNSs is the capability to extract local trends from contiguous
data, which are structured in the form of an array, such as pixels in images or measured
values of a time series. CNNs display state-of-the-art performance on a wide variety of
applications in the image processing field, such as recognition of handwritten text [37],
object detection [38], or diagnosis based on medical images [39], as well as in other fields,
such as speech recognition [40] or traffic forecasting [41]. CNNs provide effective tools
for solving various problems in power systems as well. In [42], a classifying model based
on CNN is developed for transient stability assessment, outperforming other machine-
learning methods. The authors of [43] proposed a CNN model for fault location on HVDC
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links. The low computational cost of CNNs allowed the authors of [44] to develop an
accelerated tool for N—1 contingency evaluation.

A CNN represents a neural network that employs the convolution operation for
feature extraction in at least one of its layers [45]. Considering a one-dimensional input,
the convolution operation can be described by the following equation:

S(i) = (IxK)(i) = L 1(i +n) x K(n) ®)

where * represents the convolution operator, while I and K are the 1D input and the kernel,
respectively. The output of the convolution operation is the feature map S.

In addition to the convolution operation, CNNs define the pooling operation, which
extracts the maximum or average value of adjacent elements from a feature map, thus
achieving a down-sampling of the initial feature maps. Figure 3 depicts a visual represen-
tation of the convolution and pooling operations for a one-dimensional input.

Input Convolution Pooling
P operation operation
( . \f . \f . \
L & » 5
K
k
I, : " S
K
k
I; 1 S
'Y >
k]
k
I -1 2 Sn—l
) %
k
In 2 Sn

Figure 3. Visualization of convolution and pooling operations for a one-dimensional input.

As the parameters of the kernel are multiplied with each value of the input array, a
sparse connectivity of the neural network is assured, significantly reducing the number
of parameters to update during training, which implies an increase in the convergence
speed. Furthermore, as the kernel’s weights are shared among the elements of the input
array, the neural network is able to learn and detect features regardless of the position
occurred within the input [25]. Consequently, the electricity consumption patterns may
be learned by a CNN and generate good results for the STLF problem. CNNs proved
efficient in solving load forecasting problems using one-dimensional inputs, considering a
sequence of historical consumption data as input [46]. The applications proposed in the
literature involve two-dimensional CNNs as well, emphasizing the relation between the
same periods from different days [47], achieving good accuracy. The model proposed in
this paper is based on 1D CNN, as the model complexity is reduced compared to 2D CNNS.

4. The Proposed Convolutional Neural Network (CNN) Model Implementation

Building on the authors’ previous work [48], the proposed load forecasting method
employs several data types, including historical electricity consumption, temperature data,
and social-related data derived from the calendar date, such as the day of week, season,
or holiday flags. A CNN model is developed in this paper for solving the day-ahead
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load forecasting problem, at one-hour resolution, for the aggregated load in the Romanian
power system, which considers the COVID-19 pandemic effects as well, based on the
timeline of decisions taken by the government in Romania.

4.1. The Convolutional Neural Network (CNN) Structure

A typical CNN architecture is comprised of convolutional and pooling layers, as
discussed in the previous section, a flattening layer, which organizes the feature maps in
a one-dimensional array, and the fully connected layers, which consist of classical feed-
forward neurons. The convolutional and pooling layers are designed for processing data
connected spatially (e.g., pixels in an image) or temporally (e.g., load variation in time).
Therefore, in the proposed model, the convolutional layer’s input is represented by the
historical load values, while the exogenous data are concatenated with the neurons in the
flattening layer and forwarded to the fully connected layers, as depicted in Figure 4. The
parameters of the neural network are discussed in Section 5.

Input Convolutional and pooling Flattening Fully-connected Output
layer layers layer layers layer
f : : \ . l : \f l

Load values

i \o O
S/
: A.'/ |

;
7\

/‘IA

Temperature data |
Day of week
Season
Holidays
COVID-19 related data

—

Figure 4. Architecture of the proposed Convolutional Neural Network.

The activation function used for each convolutional and fully connected layer is the
exponential linear unit (ELU), as it outperforms the rectified linear unit (ReLU) and its
variations [49]. The output of ELU function is computed as follows:

X x>0
y:{tx(e"—l) x<0 @

where x and y are the neuron’s input and output, respectively. The hyperparameter « is set
to 1 in this study.

For capturing complex features of the load profile, the consumption values from the
previous week, consisting of 168 hourly loads, are used as input for the convolutional
layer. The exogenous variables employed in the proposed model consist of temperature,
date-related, and COVID-19 pandemic data. For temperatures, values for the past week are
used, as well as the forecast for the day ahead, as meteorological forecasts can be considered
accurate. The calendar date reveals important features for an STLF model, as the load is
affected by various social factors (e.g., working day or weekend). In this regard, categorical
variables, which may only accept values of 0 and 1, are created to specify the day of week,
season, and whether the day is a holiday, using the one-hot coding technique [50].
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Figure 5 depicts the electricity consumption during various holidays, such as Christ-
mas or New Years, and during the lockdown from 2020. As it can be observed, the load
profiles have specific shapes during the most important holidays (i.e., Christmas, New
Years, and Easter); thus, using a single categorical input for all holidays is insufficient.
Therefore, three more categorical variables are created in order to indicate the occurrence
of the three mentioned holidays.

8500 8500 T T 7 8500
8000 SN 8000} — ) 8000
25 December 2019 \ 01 January 2020 \ 28 April 2019
26 December 2019 \ ] (l 02 January 2020 \ 29 April 2019
7500 25 December 2020 \ 7500 01 January 2021 \ 7500 19 April 2020 /A
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01 June 2019 r
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01 May 2020
7000 01 June 2020 7000 7000f
= 15 August 2020 s =
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4500 45001
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(d (o) ®)

Figure 5. Load profile variation in Romania occurring on (a) Christmas; (b) New Year; (c) Easter; (d) Other legal holidays;

(e) Workdays during lockdown; (f) Weekend days during lockdown.

As the measures for diminishing the COVID-19 infection rate affected the economic
activity and thus the electricity consumption, neural network-based forecasting methods
should be designed to contain pandemic-related data. The proposed STLF model includes
the pandemic effects through categorical variables, by indicating if any restrictions are
applied for the forecasted day. These restrictions are known based on governmental
decisions, which are publicly announced. As depicted in Figure 1, three major periods
could be identified so far in Romania (i.e., the national lockdown, a period of gradual
relaxation, and the partial lockdown). In this regard, a categorical variable is defined for
each of the three major sets of restrictions, specifying the measures applied for each day
in the dataset. The periods discussed in Section 2 are described in Table 1. Similar to the
temperature inputs, the holiday effect and pandemic data for the past 7 days and for the
forecasted day are introduced in the model.
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Table 1. Pandemics conditions in Romania.

Pandemic Restrictions Period Starting Date Ending Date
National lockdown 25 March 2020 15 May 2020
Gradual relaxation 16 May 2020 1 July 2020

Partial lockdown 9 November 2020 15 April 2021

As depicted in Figure 4, the output of the model consists in the load forecast for the
next 24 h. To summarize the input variables of the proposed model, Table 2 presents the
variable types and their implementation characteristics.

Table 2. Input variables of the proposed model.

Variable Type Type of Data Temporal Characteristics One Hot Encoding
Load Hourly values Past 168 h No
Temperature Min./avg./max. daily values Past 7 days and forecasted day No
Monday/Tuesday /Wednesday/Thursday/
Day of Week Friday /Saturday/Sunday Forecasted day Yes
Season Spring/Summer / Autumn/Winter Forecasted day Yes
No holiday/Typical
Holidays holiday/Christmas/New Year’s Past 7 days and the forecasted day Yes
Day/Easter
Pandemic restrictions No restrictions/lockdown/ gradual Past 7 days and the forecasted day Yes

relaxation/partial lockdown

4.2. Convolutional Neural Network (CNN) Training and Performance Evaluation

Introduced in [51], the Nesterov-accelerated Adaptive Moment Estimation (Nadam)
optimizer combines the nesterov momentum and the Adam algorithm. The performance
achieved by Nadam in training convolutional neural networks exceeds other optimizers,
such as stochastic gradient descent (SGD), adaptive gradient (AdaGrad), or the standard
Adam [52]. In this regard, the proposed method employs the Nadam optimizer in training
the model. The considered loss function for the CNN model is represented by the Mean
Squared Error (MSE) computed with Equation (8), where y and j define the actual load
and predicted load, and # is the number of samples.

MSE = %Dy—?)z ®)
1

A major challenge in training neural networks models is represented by the occurrence
of overfitting, which consists in achieving good accuracy for the training dataset yet
performing poorly for the testing dataset. To improve generalization, thus reducing
overfitting, several techniques may be employed, such as early stopping, dropout, and L,
or L, regularization [53]. In this paper, an early stopping criterion is implemented, which
consists of monitoring the value of the loss function for the validation set during training
and stopping the training process if the performance on the validation set does not improve
over 1000 epochs. Additionally, the L; and L, regularization techniques are applied in
the developed CNN model to further avoid overfitting. These regularization methods
introduce supplemental terms to the loss function as follows:

E(w) = Eo(w) + A Z\wl| + %/\2 wa 9)

where Ey(w) represents the initial loss function, which was computed using Equation (8), w
are the weights of the neural network, and A; and A; are the regularization coefficients.
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The L; regularization method aims at minimizing the neural network’s weights with
respect to the A; coefficient, representing a feature selection mechanism. As the input of
the proposed model consists of a significant number of categorical variables, leading to
a degree of sparsity in the data, the L; regularization may reduce the value of weights
associated with insignificant features [54]. Described by the sum of squared weights, the
L, regularization technique prevents overfitting of data during training by hindering the
weights from reaching high values if it is not necessary [55]. In this paper, the considered
values for the regularization coefficients are 1 for A; and 0.1 for A,, respectively.

The evaluation of the model’s accuracy is performed by using several metrics widely
applied in the literature [56-58]. Additionally, to the MSE index, which is previously
defined, the Mean Absolute Error (MAE), the Mean Absolute Percentage Error (MAPE),
and the Root Mean Square Error (RMSE) were used as well.

1 n
MAE = —} |y — 9| (10)
1
_ 1|y —9
MAPE = - ; Z 21100 (11)
1 2
RMSE = [} (v = 9) (12)

For the CNN model implementation, Keras, a machine learning library built in Python,
was employed using TensorFlow as the backend. Regarding the MLR method, the scikit-
learn machine learning library is used to define the model. The neural network training
was performed on a personal computer with NVIDIA GPU GeForce GTX 1050 Ti. As
TensorFlow applies GPU parallel computing techniques in the training process of neural
networks, the time is substantially reduced compared to the standard CPU computing [59].
Therefore, the possibility of studying various architectures is facilitated.

5. Simulation Results
5.1. Dataset Description

The proposed CNN model is trained in this case study using data collected over the
period 16 November 2012—15 April 2021, aiming at forecasting the day-ahead aggregated
load for the Romanian power system. According to the model description presented in the
previous section, the proposed STLF methodology requires previous values of the electricity
consumption, temperature data, date-related information, and COVID-19 pandemic data.
The historical load in the Romanian power system with hourly resolution is available
at the Romanian TSO website [60]. For modeling the temperature effect, the minimum,
maximum, and average daily values measured in Bucharest city were collected from the
wunderground web service [61]. As discussed in previous sections, the pandemic impact
is modeled considering the governmental decisions in Romania.

5.2. Convolutional Neural Network (CNN) Parameter Tuning

Achieving good performances with neural network-based models heavily relies on
the proper design of the architecture. As neural networks consist of numerous parameters
and hyperparameters that may affect the accuracy of the model, identifying the optimal
architecture represents a difficult task, considering the amount of time required to train
complex models. The influence of the convolutional layers” parameters (i.e., the number
of convolutional layers, number of filters used, and their dimension) on the model per-
formance is further studied. In this regard, 20 different CNN architectures are proposed,
having the number of convolutional layers varied from one up to three. Furthermore,
the effect of pooling layers is analyzed. Table 3 summarizes the particularities of each
considered architecture.
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Table 3. Description of the considered Convolutional Neural Network (CNN) architectures.

Architecture Convolutional (Number of Convolutional Pooling Dense
Layers Filters/Filter Size) Filter Size Layers Size
1 (15/5) -
2 (15/5) 2
3 1 (15/3) -
4 (15/3) 2
5 (15/9) -
6 (15/9) 2
7 ((15/3), (15/9)) -
8 ((15/3), (15/9)) 22)
9 ((5/3), (1/9)) -
10 ((5/3), (1/9)) 2.2) (24,24)
11 9 ((15/7), (15/5)) -
12 ((15/7), (15/5)) (2,2)
13 ((5/13),(1/3)) -
14 ((5/13),(1/3)) 22)
15 ((5/7),(1/5)) -
16 (5/7),(1/5)) (2,2)
17 ((15/9), (15/5), (15/3)) -
18 3 ((15/9), (15/5), (15/3)) (2,2,2)
19 ((5/13),(5/9), (1/5)) -
20 ((5/13),(5/9), (1/5)) (2,2,2)

The available dataset is split among the training, validation, and testing phases,
as follows:

e The days of 2021 (1 January—15 April) are used for testing the accuracy of the
neural network;
70% of the remaining data are used for training;
30% of the remaining data are used for validation.

The precision assessment is conducted for each of the 20 previously defined architec-
tures, by computing the MAE, MAPE, MSE, and RMSE values for the testing dataset. The
results achieved by the considered architectures are presented in Table 4. Furthermore, in
order to evaluate the importance of considering pandemic effects, the neural network is
also trained without including the pandemic impact.

As it can be observed in Table 4, the best performance by means of all evaluation
metrics is achieved by architecture 3, when the pandemic effects are included in the model,
reaching an MAPE value of only 1.37%. Overall, better results are achieved with less
convolutional layers, as using three convolutional layers led to poor performances due
to overfitting (e.g., for architectures 17 and 19, the MAPE values are 1.76% and 1.63%,
respectively). Applying the pooling operation generates worse results for the architectures
with one convolutional layer, while it improves the performance for architectures with
three layers. When two layers are used, the pooling operation improves the accuracy of the
model in the majority of the cases, with few exceptions, namely architectures 7-10, where
using pooling layers lead to marginally worse results. Therefore, for more convolutional
layers used, the pooling layers can improve the model’s accuracy by downsizing the
input volume to extract the most important information, as the model is prone to overfit.
However, the down-sampling through pooling may lose relevant information when using
one convolutional layer, leading to worsen accuracy.
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Table 4. Convolutional Neural Network (CNN) model performance for various architectures.

Modeling Pandemic Effects

Not Modeling Pandemic Effects

MAE MAPE MSE RMSE MAE MAPE MSE RMSE
1 108.09 143 23.475 153.2 1173 154 28.157 167.8
2 111.6 148 24.868 157.7 116 1.53 30.222 173.8
3 104 137 20.841 144.36 105.9 1.39 23.059 151.9
4 1125 1.50 25.852 160.8 1159 1.52 27.783 166.7
5 111.1 147 24.946 157.9 119.6 1.56 29,084 170.5
6 114 1.51 27.043 164.5 1169 1.54 29211 170.9
7 1133 1.49 26.591 163 118 1.55 29.798 172.6
8 1143 15 26.919 164 1175 1.53 28.523 168.9
9 123 1.63 26.513 162.8 1243 1.64 31.649 177.9
, 10 124.9 1.66 29.317 171.2 1307 1.72 33.081 181.9
CNN Architecture 11 1189 1.56 29.637 172.2 1221 161 32.019 178.9
12 114.9 1.51 26.849 163.9 1207 1.58 29.996 173.2
13 117.2 1.55 26.669 1633 1257 1.66 32,097 179.7
14 113.8 1.50 23611 153.7 117.7 1.55 27.263 165.1
15 1174 1.55 26.694 1634 119.6 1.57 27.157 164.8
16 1147 153 24.657 157 1225 161 28.472 168.7
17 1333 1.76 36.118 190 1415 187 43.499 208.6
18 1182 1.54 28.558 169 1314 1.73 35.548 188.5
19 1259 1.63 31.722 178.1 1243 1.64 31.029 176.2
20 107.2 141 21.221 145.7 1122 1.49 23.090 152

Mean Absolute Error (MAE), Mean Absolute Percentage Error (MAPE), Root Mean Square Error (RMSE).
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To better emphasize the impact of including pandemic effects data in the model,
Figure 6 depicts the values of MAPE for the 20 proposed architectures when the pandemic
conditions are acknowledged against the results obtained without considering pandemic
data. During the testing days (from 1 January to 15 April 2021), partial lockdown restrictions
were applied at the national level in Romania. As Figure 6 reveals, a better accuracy is
attained for each analyzed architecture when pandemic effects are included in the model,
achieving an average reduction of the errors by 4.3%. Therefore, considering pandemic-
related input data in the model improves the performance of the CNN model for the
testing set.

[ Modelling pandemic effects
12 H [ Not modelling pandemic effects || |

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20
CNN architecture

Figure 6. Comparison of results for considered Convolutional Neural Network (CNN) architectures.

5.3. The Proposed Model Performance Evaluation

In order to benchmark the proposed CNN model, a comparative analysis is conducted
between the best CNN architecture identified in the previous section, a standard MLR
model, and the consumption values estimated by the Romanian TSO, Transelectrica. For
equity between the models, the same input data used to train the CNN were considered in
the MLR model. The day-ahead load forecast results of the TSO are publicly accessible on
the official web page [62].

Firstly, Table 5 presents the values of evaluation metrics achieved by each method for
the considered testing period. The proposed model achieved the best results in terms of
MAE and MAPE, while the TSO shows marginally better values for MSE and RMSE. The
linear regression method exhibits the lowest performances among the three sets of results.

Table 5. Performance evaluation for Convolutional Neural Network (CNN), Multiple Linear Regres-
sion (MLR), and Transmission System Operator (TSO).

MAE MAPE MSE RMSE
CNN 104 1.37 20841 144.36
MLR 116.7 1.54 26965 164.2
TSO 108.15 1.45 20464 143.05

To better comprehend the performance of the proposed model, a more detailed analy-
sis of the forecasting results is further conducted for the three considered methodologies.
Figure 7 depicts the distribution of absolute errors for the testing set, which are determined
as the difference of the actual and forecasted values of the consumption.
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Figure 7. Comparison of error distributions for: (a) Convolutional Neural Network (CNN); (b) Multiple Linear Regression
(MLR); (¢) Transmission System Operator (TSO).

The proposed CNN model displays a zero-centered distribution of errors, with 37%
of the samples laying in the (—50:50) MW range, thus resulting in good values for the
evaluation metrics. However, the reached error for few samples exceeds 500 MW. Con-
versely, for the TSO results, a skewed distribution can be observed, which is centered
around the —100 MW mark, attaining only 30% of the errors in the interval (—50:50) MW.
The distribution of errors produced by the TSO results is narrower compared to that of the
CNN, as the error of each sample is contained in the interval (—500:500) MW. To identify
the days when high forecasting errors occurred, Figure 8 depicts the difference between
the actual and the forecasted values sequentially for the testing period.

For several days (e.g., 30 January, 25 February, and 10 March), which exhibited atypical
behavior of the load, each of the analyzed methodologies presented high values of the
errors, as depicted in Figure 8. During special days, namely 1 January and 2 January, CNN
and TSO achieved good accuracy, with the maximum errors being 318 MW and 317 MW,
respectively. On the other hand, MLR displayed poor performances on the mentioned
days, indicating that the model is not able to extract the relevant features regarding the
holiday effects on the load profile.

The proposed CNN model’s accuracy is further evaluated by comparing the relative
errors for the CNN, MLR, and TSO, employing the boxplot representation from Figure 9.

The CNN model was the most consistent in achieving precise forecasts, as the median
value of the errors was 1%, with 0.155% better compared to the TSO results. As previously
revealed, high errors are occurring in several atypical days, as the maximum relative error
for the CNN reached 8.64%, while the maximum error for the TSO is 6.68%.
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6. Conclusions

The COVID-19 pandemic raises major concerns for public health and for the economic
field as well. As a consequence of the new socioeconomic conditions, the electricity demand
is drastically affected by the changes in the economic sectors. In this paper, a CNN model
was implemented to solve the STLF for the aggregated load in the Romanian power system,
which incorporates conventional exogenous factors (weather, day of the week, season, etc.)
and the pandemic effects as well. Modeling the COVID-19 pandemic restrictions represents
an important feature of novel load forecasting methods, as governmental decisions and the
rate of infection influence the economic activity, thus changing the electricity demand at
both aggregated and individual consumption levels. Regardless of the future conditions
and state of the pandemic, its impact should be further acknowledged, as COVID-19 trig-
gered important disruptions and reforms in many areas of activities (e.g., work from home
and online education). These data must be considered, since load forecasting models based
on machine learning techniques require information from the past to learn. Otherwise, if
lockdown periods, or other major events regarding the pandemic, are not properly flagged,
a decrease in accuracy occurs due to the lack of these biasing data.

Frequently used metrics, namely the MAE, MAPE, MSE, and RMSE, were used in
this study in order to identify the most performant CNN model design. An analysis on
the importance of considering pandemic effects was further conducted by training the
studied architectures, firstly by including the pandemic-related inputs and subsequently
by disregarding them. The results showed a reduction of the errors for all the assessed
architectures when the COVID-19 restrictions are considered, proving the necessity of
inserting these socioeconomic aspects in the model. Furthermore, the proposed model’s
performance was compared with the results obtained by a multiple linear regression model
and the results acquired from the Romanian TSO. The CNN model presents promising
results, as it was the most consistent method in obtaining reduced forecasting errors for
the analyzed testing period.

Future work focuses on load and generation forecasting at lower aggregation levels for
optimal day-ahead scheduling of microgrids, considering electricity market participation
as well. As deep neural networks require a large amount of data to provide good results,
data augmentation techniques will be investigated in the future, to enlarge the training
dataset based on available inputs.
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