atmosphere @\Py

A

Article

Medium-Range Probabilistic Forecasts of Wind
Power Generation and Ramps in Japan Based on a
Hybrid Ensemble

Masamichi Ohba *¥, Shinji Kadokura and Daisuke Nohara

Central Research Institute of Electric Power Industry, 1646 Abiko, Chiba 270-1194, Japan;
kdkr@criepi.denken.or,jp (S.K.); nohara@criepi.denken.or.jp (D.N.)
* Correspondence: oba-m@criepi.denken.or.jp

check for
Received: 20 September 2018; Accepted: 27 October 2018; Published: 29 October 2018 updates

Abstract: This study shows the application of self-organizing maps (SOMs) to probabilistic forecasts of
wind power generation and ramps in Japan. SOMs are applied to atmospheric variables obtained from
the Japanese 55-year atmospheric Reanalysis JRA-55 over the region, thus deriving classified weather
patterns (WPs). Probabilistic relationships are established between the synoptic-scale atmospheric
variables over East Japan and the generation of regionally integrated wind power in East Japan.
Medium-range probabilistic wind power predictions are derived by SOM as analog ensembles based
on the WPs of the multi-center ensemble forecasts. As this analog approach handles stochastic
uncertainties effectively, probabilistic wind power forecasts are rapidly generated from a very large
number of forecast ensembles. The use of a multi-model ensemble provides better results than a
one-forecast model. The hybrid ensemble forecasts further improve the probabilistic predictability
skill of wind power generation compared with non-hybrid methods. It is expected that long-term
wind forecasts will provide better guidance to transmission grid operators. The advantage of this
method is that it can include an interpretative analysis of meteorological factors for variations in
renewable energy.

Keywords: self-organizing maps; weather patterns; synoptic circulation; multi-model ensemble;
wind power

1. Introduction

Wind energy is receiving increasing attention due to reasons ranging from climate change to
its status as the fastest-growing energy source globally. The global production of wind energy has
significantly increased in recent decades [1]. Despite this rapid change, wind energy technology is still
considered imperfect. The main factor is the fluctuation in wind energy production that can result
in significant and rapid changes in power generation over a short period, which is known as the
“ramp” phenomenon [2]. As large-scale wind energy ramp events lead to an increase in power grid
instability, they must be balanced by other power sources or storage systems, such as pumped-storage
hydroelectricity. Forecasting the timing of ramp events can help grid operators avoid unexpected
electricity imbalances. Even with the imminent need for ramp forecasts from power grid operators,
obtaining highly accurate ramp forecasts remains an important challenge from a practical point of view.

Deterministic forecasting, which is based on numerical weather prediction, is one of the tools
that can provide useful information for decision making by grid operators. However, imperfect
boundary conditions, initial conditions, and model formulation (e.g., dynamic core, physics) result in
nonlinear error propagation during model integration. While the short-range forecasts that are made
using high-resolution models are able to represent certain atmospheric processes more accurately and
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provide detailed representation, the accuracy and skill of the deterministic forecasts diminish with
time. To quantify forecast uncertainty, more precise knowledge of the plausible future conditions is
required for decision making. In recent decades, ensemble forecast techniques have been developed
as a tool for probability forecasting to generate a set of plausible future atmospheric conditions [3].
Medium-range (one or two-week) ensemble forecasts are a crucial method for reducing the social
impacts of weather events. They provide significantly more time for preparation and decision making
than short-range (i.e., a few days) forecasts. It is conceivable that probabilistic medium-range ensemble
forecasts can be useful to create weekly system operation plans of electric power, and then increase the
capability of renewable energy ramps, adding value to power grid management by providing more
confidence (and less uncertainty) than deterministic forecasts.

In addition to ensemble methods, statistical post-processing is also necessary to calibrate model
output. Statistical /empirical post-processing techniques for numerical weather forecasts are frequently
used, powerful approaches that improve the impacts of model error or initial boundary conditions.
These techniques are now used in various end-user applications, including estimates of renewable
energy production. A promising post-processing technique is the analog approach, in which, based on
the assumption that if forecasted weather conditions are similar to historical patterns (e.g., the spatial
time series of wind speed and direction), then the local weather can be determined. Several studies
have explored the use of analog-based methods for producing both deterministic and probabilistic
weather predictions [4-9]. Delle Monache et al. [9] showed that the analog approach is useful only to
calibrate raw numerical forecasts and generate probabilistic information from a purely deterministic
forecast. Some studies have discussed the application of an analog ensemble (AnEn) to regional
renewable energy forecasting [10,11].

As a very large amount of forecast data is provided in medium-range ensemble forecasts,
efficient tools are required to extract useful information. Self-organizing maps (SOMs), which was
developed by Kohonen [12], is one of many data mining techniques that are capable of
projecting high-dimensional nonlinear features onto a visually comprehensible two-dimensional
map. Attempting to overcome the problem of downscaling a large number of ensemble forecasts,
recent studies [7,13-15] have proposed the use of a SOM-based analog technique to estimate the local
weather conditions from the ensemble forecasts of the synoptic environment. However, no study has
addressed the specific application of using SOMs for medium-range wind power forecasts.

The goal of this study is to evaluate the ability of multi-model ensemble forecasts, in combination
with SOM-based analog methods, to forecast probabilities of area-integrated wind power and ramps
for medium-range lead times. SOMs were used to identify weather patterns (WPs) over East Japan,
while using the analog approach for wind power forecasts up to one week in advance. This method
could be categorized as a hybrid ensemble method, as suggested by Eckel and Delle Monache [16],
that is skillful compared with that based on a single deterministic forecast. This hybrid ensemble
forecast (combined application of a multi-model ensemble and analog ensemble post-processing)
offers relatively good prediction skill for wind power generation and its climatological /meteorological
interpretation. It is implied that the application of fast techniques will increase decision-making
capabilities in the user community, such as electric power transmission system operators. This study is
organized as follows. Section 2 provides a description of the dataset and the methods used in this study.
Section 3 shows the results of the probabilistic forecast of wind power, while examining the effects
of the multi-model ensemble in improving renewable energy predictability skill. Finally, Section 4
provides a summary of the conclusions of this study.

2. Data and Method

2.1. Data

Three-hourly instantaneous values of atmospheric data for the period 1977-2010 were obtained
from the Japanese 55-year Reanalysis (JRA-55) [17], which were downloaded from the JMA Data
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Distribution System (for details http:/ /jra.kishou.go.jp/JRA-55 and for verification [18]). We used
sea level pressure (SLP) and surface wind at 10 m. These atmospheric variables were available at a
horizontal resolution of approximately 60 km/0.5°. This study focuses solely on integrated wind power
generation in the Tohoku region (blue region in Figure 1), where the production of wind-generated
power is the highest in Japan. However, the time window of wind power observation is limited to
only two years (FY2011/2012, i.e., April 2011 to March 2013). In this study, we used the reconstructed
wind power supply data from Ohba et al. [19], from 1977 to 2010, for training our post-process model.
This wind power data was historically reconstructed using long-term observational data obtained from
weather stations in Japan, called the Automated Meteorological Data Acquisition System (AMeDAS).
In this study, a wind power variation that produces >30% change in wind power generation in <6 h is
defined as a “wind ramp event”, which is similar to previous study [19]. The positive and negative
quick change each qualify as a “ramp-up and ramp-down”, respectively.
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Figure 1. Area of study in East Japan (red solid box) used to define the atmospheric patterns. The blue
shading represents the Tohoku region (served by Tohoku Electric Power Co., Inc.), Sendai, Japan.

2.2. Ensemble Forecasts

We also used past operational medium-range ensemble forecasts from five weather prediction
centers: JMA (Japan Meteorological Agency), NCEP (National Centers for Environmental Prediction),
UKMO (United Kingdom Met Office), CMC (Canadian Meteorological Centre), and ECMWEF (European
Centre for Medium-Range Weather Forecasts). The ensemble forecast data for six-hourly values of
sea level pressure and surface wind at 10 m are obtained from the TIGGE (THORPEX Interactive
Grand Global Ensemble) portal at ECMWEF from April 2011 to March 2013. As part of the THORPEX
(The Observing System Research and Predictability Experiment) research program, this dataset is
currently available for non-commercial research purposes only at a two-day delay. The forecast length
used was 216 h, while the total ensemble size was 168. Only the ensemble forecasts initialized at 12:00
UTC were used here to compare the products while creating a multi-model (i.e., multi-forecast center)
ensemble based on the data from the five weather prediction centers.

2.3. SOM Technique

To establish links between various WPs and their impacts on regionally integrated wind power,
an artificial neural network was used in this study. The SOMs technique, which was developed
by Kohonen [12], is one of the most commonly used nonlinear pattern recognition techniques.
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The SOMs technique projects high-dimensional data to a visually comprehensible, two-dimensional
map. Since SOMs provides a spatially organized set of patterns of data variability, this technique has
already been used in many synoptic climatological analyses (readers can refer to Ohba et al. [20]).
Patterns are topologically ordered across the SOM array based on pattern similarity such that the
farthest point of the array contains the patterns with the largest dissimilarity. As described in previous
studies [7,19,21], SOMs offers many advantages for the analysis of WPs.

In this study, we applied SOMs to the atmospheric variables derived from JRA55 around the
Tohoku region (135° E-145° E, 35° N—44° N). The SOM projects these input vectors onto regularly
arranged two-dimensional arrays. Each of the arrays, which are referred to as nodes, has one reference
vector. For example, a 50 x 50 grid SOM comprises 2500 reference vectors, which project onto a
map composed of 2500 nodes. The reference vector represents a generalized pattern of input vectors.
For more details, refer to other recent study [15]. To train the SOM, we used SLP, surface wind
vector, and surface wind speed that showed high correlation to the wind power generation time series.
We used the torus-type SOM, instead of the conventional SOM, as it has no edges in the map [22].
While torus SOM increases the computational cost, the learning on neurons is uniformly performed
from each direction, since it does not have boundary neurons that result in the improvement of pattern
classification from the conventional SOM [22].

The SOM was applied on a three-month basis for the period 1977-2010, i.e., boreal spring
(March-April-May: MAM), summer (June-July—August: JJA), fall (September—October-November:
SON), and winter (December—January-February: DJF). We mainly present the winter results,
during which high wind power generation was observed in Japan [19].

2.4. SOM-Based Analog Ensemble

A SOM is used in this study to estimate the wind energy variation in the region by first creating
a relationship between atmospheric fields and local wind power generation. Each node in a SOM
defines the wind power generation corresponding to each analog WP. Based on this link between the
SOM-obtained WPs (represented by reference vectors) and the corresponding regionally integrated
wind energy, we obtained a forecast PDF (probability density function) of wind power based on the
atmospheric variables of the TIGGE multi-center ensemble. This can be regarded as an alternative to
the conventional analog [4,5] or analog-ensemble [9] techniques that have been presented in previous
studies. While the original analog-ensemble compares past forecasts with past forecasts, this method
compares past forecasts with past analysis. The SOM establishes a nonparametric relationship between
the predictor (WPs) and the predictands (wind power), subsequently requiring some statistical
assumptions. In this study, the forecast PDF is estimated using a set of past historical power generation
data corresponding to the best analogs (atmospheric reanalysis) for the current multi-model ensemble
forecast. The observational data for each analog is a member of the analog ensemble [9]. One advantage
may be to significantly lower the computational expense by compressing the analogs using SOMs.
While the original analog ensemble method [9,23] generally uses a fixed number of analogs (such as 25
in Vanvyve et al. [24]), the number of analogs (i.e., the number of best match) here are determined by
the SOM, leading to a difference among the SOM nodes in this method. To capture the spatial time
evolution of weather patterns, a 3 h time WP (i.e., 6 h time window for the analog trend) is also
included in the input vector, with all three WPs equally weighted. The predictor variables are also
treated equally.

To match the forecast data to the SOM, the same variables are extracted from the TIGGE ensemble
data for a particular region. Based on their distance from the reference vectors, each WP of the
ensemble forecasts is assigned to its best-match node. Here, 168 forecast patterns are available at
six-hour intervals. The 3 h WPs for analog trends are obtained by linear interpolation. Finally, the
predicted composited PDF is obtained from the PDEF, assigning the regional wind power to each node.
The Euclid distance between JRA-55 and the ensemble forecasts are used to detect the best-matched
node. The atmospheric values at the grid points in the reanalysis were interpolated to model grids
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to yield the corresponding grid maps. We used relatively large-size SOMs compared to previous
studies to provide greater detail in the atmospheric patterns that are relevant to wind power variability.
A schematic diagram of the algorithm of the downscaling technique is shown in Figure 2, and
summarized below.

(1) Nine SOMs are applied to the atmospheric variables (top-left panel). 50 x 50, 80 x 80, and 100 x 100
SOMs are used. Each SOM is trained separately with absolute wind speed, wind vector, and SLP,
i.e., a total of nine SOMs was used (as shown in Table 1).

(2) PDFs of wind power generation and ramp probability are estimated (obtained from observational
data; bottom-left panel) for each node of nine SOM in Table 1. To develop a PDF for each SOM
node, in addition to the targeted node, samplings are also obtained from eight neighboring nodes
that are assigned lower (half) weights compared with the center node.

(3) Using the SOMs obtained in (1), the node that best matches the output of the multi-model
ensemble forecasts (top-right panel) is selected from the SOM maps, respectively.

(4) Wind power PDFs are derived by compositing the individual results of ensemble forecasts
obtained in (3) (bottom-right panel).

(5) The ensemble composited PDF of wind power generation for the targeted region is obtained
from (4).

Grand ensemble
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Figure 2. Schematic of the hybrid ensemble using the self-organizing maps (SOMs) technique. The
multiple SOM classifications of weather patterns (WPs) are based on the three atmospheric variables
during 1977-2011 (top, left). Based on the SOM lattices, the PDF (probability density function) of wind
power generation and ramp probability are estimated for each node (bottom, left). By using the SOM
lattice, the forecasted wind power generation and variation are obtained (bottom, right) from the 168
members of the multi-center ensemble forecasts (top, right).

The use of a 50 x 50 SOM results in a mean number of analogs of approximately 10, but the 80 x 80
yielded about four, and the 100 x 100 yielded about 2.5. We decided to use three different SOM sizes,
since the number of analogs is an important parameter of the analog ensemble. This method could be
regarded as a SOM-based hybrid multi-model analog ensemble [15]. This analog ensemble is sensitive
to the selection of parameters, such as SOM dimension size and atmospheric variables. Sensitivity to
the choice of input was tested using other variables, and we determined the combination of parameters
that was used in this study. For example, previous studies [23,24] on wind power generation suggested
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that wind speed and direction are important for wind power forecasts. The selection of the variables
in this study is consistent with the results of previous studies.

Table 1. Parameters used in the nine SOMs.

Atmospheric Variables SOM Size
1. Sea Level Pressure 50 x 50
2. Sea Level Pressure 80 x 80
3. Sea Level Pressure 100 x 100
4. Sfc. wind vector 50 x 50
5. Sfc. wind vector 80 x 80
6. Sfc. wind vector 100 x 100
7. Absolute wind speed 50 x 50
8. Absolute wind speed 80 x 80
9. Absolute wind speed 100 x 100

3. Wind Ramp Prediction Based on Multi-Model Ensemble Forecast

3.1. Estimated Wind Power and Ramp

Generally, synoptic WPs, in relation to large-scale atmospheric conditions, are important for
comprehending wind power variations, since they affect near-surface wind [25-28]. Therefore, they
can be good predictors [29-34]. For example, a frontal system passage, a low-level jet, and a planetary
boundary layer growth can be major factors in wind power variations [35]. Wind power ramps in Japan
are mainly caused by large fluctuations in wind speed in relation to the time evolution of synoptic
circulation over East Asia [19] that always affects the load generation balance.

Since regional wind power variations can have various atmospheric origins, in addition to being
nonlinearly related to various meteorological factors, the classification of synoptic-scale weather
background conditions could be useful not only for understanding weather factors, but also for
improving wind power forecasts. First, in this section, we present the results of a SOM-based WP
classification. Three examples of WPs are presented in Figure 3. The mean atmospheric condition
corresponds to the reference vector derived from the 50 x 50 SOM analysis for SLP during DJF
(i.e., the 3 h by 3 h WPs, classified into 2500 nodes). The SOM analysis uses the 24,480 (8 day ! x
90 days in DJF x 34 years) data as the input vector. The SLP values that are used here are obtained
by removing the regional mean SLP values from the original data at each time step. Red and blue
shading indicate relatively high and low SLPs, respectively. We have also showed the corresponding
wind power generation, ramp-up and ramp-down rates, and the node-mean maximum increase and
decrease in wind power generation over a period <6 h corresponding with each WP. The patterns are
selected as representative WPs that can lead to relatively strong wind power generation or a ramp,
which is consistent with the dominant wind power variation patterns in Japan, as has been discussed
in previous study [19].

During the winter, East Asian winter monsoons dominantly affect Japan’s climate and local
weather conditions, which are characterized by cold air outbreaks originating from the negative zonal
pressure gradients between the Aleutian Low and the Siberian High [36]. Two typical cyclone tracks
are observed around Japan in winter: the southern coastal cyclone track and the Japan Sea cyclone
track. In Figure 3, we see the impact of WPs on the regional wind power generation. Corresponding
to the distribution of SLP, the regional wind power generation responses to the WPs are significantly
different. For example, the WP at the top of Figure 3a, in eastern Japan, is covered by a strong zonal
SLP gradient. The SLP gradient is very effective at stably producing wind power over the region,
with variations <6 h being significantly weaker. However, low-pressure systems approaching the
region from the northwest can cause more frequent ramp-ups (Figure 3b). A meridional SLP gradient
covers the Tohoku region, which is associated with the low-pressure system located at the north of
the region (Figure 3b), and can result in a rapid increase in surface wind speeds within several hours.
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The cold front in relation to the mid-latitude cyclone passes is clearly seen. In contrast, the SLP gradient
over the region that is shown in Figure 3c decreases, due to a reduction of high SLP over southwest
Japan, resulting in more frequent ramp-downs. These results imply that different WPs can result in
differences in wind power generation and its subsequent stability.
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Figure 3. (a—c) Three examples of WPs (SLP) derived from the 50 x 50 SOM nonlinear classification
(hPa: red and blue shading). Right panels show the WP-related wind power generation (p.u. black
error bar for fifth, 25th, 75th, and 95th percentiles), frequency occurrence rate (%) of ramp-up (red) and
ramp-down (blue), and maximum up (red) and down (blue) of wind power generation (p.u.) over
<6 h for each SOM node.

An example of the relationships between WPs and wind power variations (node mean) on the
SOM lattice is presented in Figure 4a. In this figure, a relatively strong wind power generation
(i.e., exceeding 0.7-0.8 p.u.) is observed in the bottom-right on the SOM. We find a strong contrast
between nodes. This implies that integrated wind power generation in this region is strongly dependent
on synoptic WPs. The SOM analysis of wind power variability over a 6-h time zone also allows us to
estimate average wind power variations. The occurrence rates of ramp-up and ramp-down events are
also shown in Figure 4a. It is clear that the nodes denoting a higher occurrence rate of ramp events also
have a coherent spatial pattern in the SOM, implying that both, wind power generation and ramps are
highly dependent on synoptic WPs. As denoted by Ohba et al. [19], many nodes share the probability
of a ramp-up/down event.
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(a) Relationships between WPs and wind power variations on SOM
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Figure 4. (a) The median values of wind power generation (left) and the frequency occurrence rate
(%) of ramp-up (middle) and ramp-down (right) within each SOM node. Each bottom-left figure
shows the correspondence with Figure 3a—c, respectively. (b) The SOM frequency (best-matched) of the
168 multi-center ensemble members on the 50 x 50 SOM lattice for forecast days 1-8 initiated from
1 January 2013. Solid black box represents the actual state.

Figure 5 shows four examples of probabilistic forecasts of wind power generation (top) and ramp
(bottom) that are obtained from the multi-model ensembles (MME) of TIGGE through SOM analysis.
Gray lines represent the ensemble spread of the 50th percentile output, which was obtained from
the multi-model ensembles, while the green shading represents the PDF of wind power generation
obtained from the hybrid (multi-model analog) ensemble method. In these cases, throughout the period,
the predicted wind power generation is in close agreement with the observational result. The PDF
covers the observed wind power generation well, while occasionally overestimating /underestimating
the power generation. As for the second half of the period, the predicted wind power generation
generally captures the high risk of ramp events relatively well. As the best estimates (50th percentile)
of each ensemble member gradually extend, they approach the climatological PDF with reductions in
the day-to-day difference.

Probabilistic ramp forecasts are represented by the red (ramp-up) and blue (ramp-down) dots
and bars in Figure 5. The ramp probability obtained from the SOM node is represented by a bar,
which is the mean of the estimated value of 168 ensembles. The error bar indicates the maximum and
minimum values in the nine SOMs. We additionally estimated the ramp probability using the 50th
percentile value of each ensemble (represented by the gray line in Figure 5), which is denoted by a dot.
The defined ramp-up and down events that are seen in the observed wind power generation (i.e., actual
ramp events) are represented by red and blue lines. In these cases, ramp events are forecasted some
number of days before the occurrence.
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Figure 5. Forecasted 6-h wind power forecasts obtained from the single center ensembles with
SOM-based analog-ensemble, initiated from (a) 13 February 2012, (b) 1 January 2013, and (c) 2 February
2013, at 12:00 UTC, as examples of the forecast results. The red line represents the observed wind
power generation. PDFs of wind power generation obtained from the hybrid ensemble are represented
by green shading. Gray line represents the median values of each ensemble member (total 168 lines).
Each figure at the bottom shows the forecasted ramp probability obtained from the SOM nodes, and
the medians of each ensemble are represented by red and blue bars and dots, respectively, with the
error bar. Observed ramp-up and ramp-down events (actual state) are represented by the red and blue
lines, respectively.

Figure 4b shows the footprints of the multi-model ensembles on the SOM lattice (Figure 4a),
which were predicted from 31 January 2013 (corresponding to Figure 5b). The black line box in
Figure 4b shows the actual WP seen in the SOM (i.e., the best-matching node of the reanalysis).
The frequency of occurrence of each SOM pattern results from mapping 168 ensembles x four times
(in one day) to the SOM. If the forecasts are “perfect”, a very dark square is identical to the solid
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black box, indicating that all of the forecast ensembles matched the observations. The spread of the
colored boxes indicates the range of skill of the ensemble members, which varies by forecast days.
The frequencies of WP in the multi-model (168) ensemble extend gradually on the SOM while forming
the groups. In this case, the multi-model ensemble forecast captures the atmospheric conditions of the
actual state relatively well for forecast day eight (except for forecast day four, which could be related
to an underestimation of the rapid decrease in wind power in Figure 5b). The expanse of forecasts
on the SOM can be an effective way to visually grasp the broadening of ensembles and the reliability
of prediction.

As an example of the intermodel difference, we also show the results of the individual forecast
centers separately in Figure 6. We find a relatively large diversity of wind power forecasts among
the models. In this case, the UKMO model captures the ramp-up and ramp-down that occurred on
4 February well. However, two days later, most of the models capture both the ramp-up (on 4 February)

and down (on 5 February) well, as seen in Figure 5c. In this case, the ensemble spread is relatively
small in the UKMO and NCEP models.

 forecast 2013/01/31 12:00 (UTC) ECMWF
. 0.9
_ S 0.8
g e o7
0.6
g.é 0.54
BT s
é 2 3]
g 024
(RER
B = W
a0 < B0 Es
s oE R i S T S B Y Wiy sesdigpes
25 §§3D%§ *'I—_TW"TI L]
10 o B0E3
.2_5 5 %0
I\FEB  2FEB  3FEB  4FEB  5FEB  GFEB  7FES  &FEB
1 JMA . NCEP
0.84 .94
0.5
0.7
0.6
0.5
0.44
0.3
0.24
0.1
0
50
60
30
0
30
60
50 . ‘ . . . . : . i . . . : . : .
IFEB  2FEB  3FEB  4FER  G5FEB  6FEB  7FEE  &FEB IFEB  2FEB  3FEB  4FEB  SFEB  6FEB  FEB  BFEB
: CMC : UKMO
0.8
0.6
0.7
0.6
0.51
0.4
0.3
0.2
0.1
0
%0
60
38 N B P ¥ vaeciell oty PN FENESS P Y N
50 | _iGaney) idansncans ) TRy D Lo
60 A 601 oo —
s0d ‘ . . . . : . 901
IFEB  2FEB  3FEB  4FEB  5SFEB  6FEB  JFEE  8FEB IFEB  2FER  3FEB  4FER  SFEB  GFEB  JFEB  BFEB

Figure 6. Same as Figure 5, except it is obtained from the five single-center ensembles with SOM-based
analog-ensemble initiated from 1 January 2013, at 12:00 UTC.
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3.2. Forecast Skill of Wind Power Variations

This subsection evaluates the predictability of wind power generations derived from this method,
based on the ensemble forecasts for FY2011/2012. Figure 7 shows the forecasted PDF of wind power
generation and ramp probability, obtained from the hybrid multi-model analog ensemble during
mid-December to January of 2012/2013. The forecasted PDF for each forecast day (two, three, five,
and seven-day lead times) is shown separately. The green shading shows the obtained PDF of the
wind power generation, while the dot at the bottom indicates the ramp probability. Moreover, the
ramp probability obtained from the ensemble means of SOM nodes are represented by the dots and
bars. The results obtained from this method show a relatively wide-range PDF. In the Tohoku region,
the predicted wind power generation by the hybrid ensemble is relatively accurate (i.e., most of
the observed wind power generation is included in the 95th percentile), especially for forecast day
2. The forecast skill decreases gradually, while the extent of the PDF increases with respect to the
forecast length, which could be regarded as a convergence of the PDF toward the climatological PDE.
The forecast uncertainty varies substantially from day to day after forecast day 3. As for the longer
range (forecast day 7), we find wide variations in the predictability /uncertainty, which is known as
windows for “forecasts of opportunity” [37-40] in relation to planetary-scale teleconnections.
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Figure 7. Forecasted 6-h wind power generation obtained from the hybrid ensemble for two-day,
three-day, five-day, and seven-day forecasts around 1 January 2013. The black line represents the
observed wind power generation. Forecasted PDFs of wind power generation obtained from the
hybrid ensemble are represented by green shading. Each figure at the bottom shows the forecasted
ramp probability obtained from the SOM nodes and the medium of each ensemble, as represented by
red and blue bars and dots, respectively. Observed ramp-up and ramp-down events (actual state) are
represented by the red and blue lines, respectively.

We have calculated the root mean square error (RMSE) for each ensemble forecast between the
median of the probabilistic forecast and observations (Figure 8a) to measure the average forecast error.
The ensemble forecast aims to construct the uncertainty information. As a metric of probabilistic
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forecast verification, we have also included the continuous ranked probability score (CRPS) [41],
which is one of the measures of the integrated squared difference of the cumulative distribution
function (CDF) of the forecasts (Figure 8b) from observations. The CRPS is commonly used to assess
the respective accuracy of probabilistic forecasts. The RMSE and CRPS of the wind power forecasts are
shown for the multi-model and each of the five ensemble forecasts for two to eight days’ lead time.
The results of the CRPS and RMSE are relatively similar to each other. Both the CRPS and RMSE show
that the ECMWTF ensemble forecasts have the best skill in the five models, while the UKMO has the
second-best skill. The remaining models have a similar level of accuracy. The effect of combining the
single-model systems can be seen in MME. The RMSE and CRPS of the MME result in lower RMSE
and CRPS for all of the lead times.

a) RMSE c) BS
0.24 ( ). T R 0.12 (b)‘CRPS‘ e 0.035 ( )-
IMA MME : : : JMA MME : : : JMA MME
0.22 {ncep ; NCEP NCEP
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Figure 8. (a) Root mean square error (RMSE), (b) continuous ranked probability score, and (c) Brier
score for wind power generation forecasts by CMC (orange), ECMWF (blue), JMA (red), NCEP (green),
UKMO (purple), and multi-model ensembles (MME) (black) for the targeted region from April 2011 to
May 2013.

In addition to the forecasts of wind power generation, we also assessed the forecast of wind
ramp events provided from the hybrid ensemble forecasts in probabilistic form. Commonly used
verification methods for probabilistic forecasts are Brier score (BS) and reliability diagrams. To check
the skill of the wind power forecasts, we used BS (Figure 8c) and reliability diagrams obtained from the
multi-center and single-center ensembles for FY2011/2012. Figure 9 presents the reliability diagrams
for probabilistic forecasts of wind power ramps over the region for that period. The centers of circles
in the upper-left and lower-right of the diagonal line indicate an underestimation and overestimation
of the risks, respectively. Most of the single-center ensemble forecasts tend to overestimate the risks,
even with a lead forecast time of two days. The MME forecasts are significantly more reliable than
the other weather ensembles for most of the lead times. The BS shows that the ECMWEF has the best,
while the UKMO has the second-best performance.

From the BS and slopes of the reliability diagrams, the multi-model ensemble shows relatively
good skill compared to the single-center ensemble forecasts for almost all of the lead times.
The construction of multi-model ensembles can improve the reliability throughout the forecast periods.
The MME plots are nearly diagonally at the lead times of two to four days, while showing improved
forecast skill for the ramp events for all of the lead times compared with the single model.

The improvement in wind ramp forecasts using the multi-model ensemble can be attributed
to the increase in ensemble spread. A particular single-center forecast cannot always show the best
performance in predicting ramp events, since the ensemble forecasts are occasionally very different.
If some forecasts show high occurrence probabilities of ramp events, the other single-center ensemble
forecasts do not necessarily show similarly high probabilities. In this case, the MME will result in
low probabilities of occurrence. However, if most of the models are in good agreement regarding the
occurrence of ramp events, it can lead to the improvement of reliability with high forecast probabilities.
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Figure 9. Reliability diagrams for two-day, four-day, and six-day forecasts of wind ramp events in the
Tohoku region from April 2011 to May 2013 obtained from the MME and five single-center ensemb]es.
Frequency histograms are represented by gray bars and dot colors.

In addition to the effect of the multi-model ensemble, we have also shown the effect of the
analog ensemble. The results of the single-ensemble method for the JMA ensemble forecasts and
single-control forecast are presented in Figure 10. To evaluate the skill of the hybrid ensemble forecasts,
we have also shown the forecast skill obtained from the conventional (non-hybrid) scheme, namely,
the nearest-neighbor single analog method. The single analog method was carried out for comparing
the results obtained from only one single analog dataset (MME 1 analog; i.e., matching the pattern
to the closest pattern in the reanalysis). Instead of the use of the SOM method, the MME 1 analog
predicted by picking up the reconstructed wind power data corresponding with the highest similarity
in the atmospheric variables among the reanalysis data. We used Euclidean distance to measure the
similarity of the weather pattern and pick up one WP presenting the highest similarity. We compared
the results obtained from the MME 1 analog for the JMA forecast and the full MME.
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Figure 10. Same as Figure 8a,b, except for wind power generation forecasts, using a single analog
method for MME (gray). JMA (red) and MME (black) are the same as in Figure 8.

The resulting RMSE increases with increasing forecast lead time for all of the approaches, as shown
in Figure 10a. We see a relative improvement in RMSE when using the multi-model ensembles.
Interestingly, the difference in the RMSE of the median between the SOM analog ensemble and the
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single ensemble is very small. This seems to be related to a decrease in the number of valid analogs near
the outer edge of the weather attractor. Appropriate analog numbers are considered to be different
from one time to another. Compared to the RMSE, the prediction accuracy tends to be better in
the analog ensemble method in the CRPS (Figure 10b). Despite the decrease in computational cost,
the SOM-based analog ensemble method improves the skill versus conventional methods. This change
could be attributed to the effect of the analog ensemble, which makes a more realistically forecasted
PDF by obtaining the nearby sample points.

4. Discussion and Conclusions

In addition to evaluating the wind power potential [42], forecasting the variability of wind power
is one of most important challenges in the energy sector [2]. In this study, we present the application of
a SOM-based analog ensemble method for medium-range wind power generation/variation forecasts
by using multi-center ensemble forecast data, in order to support system operation for transmission
grid operators. As discussed in a previous study of wind power and climate in Japan [19], the wind
ramp events in East Japan are largely affected by synoptic circulation. Most of the ramp-up events in
Japan are due to approaching extra-tropical cyclones, while most of the ramp-downs are due to the
reduced gradients of surface pressure corresponding to the cover of anticyclonic highs. The complex
relationships between synoptic-scale WPs and regionally integrated wind power generation were
studied to obtain synoptic scale weather information around Japan by SOMs. We have shown the
applications of the SOM not only for analyzing multi-model ensemble forecasts, but also for the
probabilistic forecasting of wind power generation and ramp events. The skill of the wind power
forecasts based on the hybrid multi-model analog ensemble method using SOM was evaluated for
the Tohoku region in East Japan. From the results, we showed that regionally integrated wind
power production and variability, in relation to synoptic-scale WPs, can be predicted days in advance.
The medium-range wind power forecast over Japan is relatively skillful. The skill predictability of
multi-center ensembles improves that of single-center ensembles significantly when using the perfect
prognosis approach. We confirmed that the SOM-compressed analog ensemble improves the forecasts
and can then be an effective estimation method when a very large number of ensemble members
(i-e., multi-center ensemble) and historical local data are used. The information obtained about
predictive uncertainty can be fruitful as an information source for decision-making in transmission
grid operation.

The multi-model ensemble surpasses that of the single-model for both deterministic and
probability forecasts [3]. As the multi-center ensemble cancels individual systematic errors in each
model, it can provide more realistic estimates than individual forecast systems [43,44]. Since the hybrid
ensemble method presented in this study needs SOM analysis in advance, it is a computationally
expensive and complicated method. However, this method can be an alternative method when
we cannot use long-term wind power data. The hybrid ensemble method that was presented in
this study has the potential to provide more realistic PDFs. Moreover, it can be employed rapidly,
with a very large number of ensemble forecasts outputs ranging from medium-range (weekly) to
long-range (seasonal). While it cannot include various feedback processes at a local scale, our method
is particularly advantageous from a computational cost perspective, as it quickly provides a first-order
estimation of weather impacts on regional wind power resources.
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