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Abstract: In the smart grid paradigm, precise electrical load forecasting (ELF) offers significant
advantages for enhancing grid reliability and informing energy planning decisions. Specifically, mid-
term ELF is a key priority for power system planning and operation. Although statistical methods
were primarily used because ELF is a time series problem, deep learning (DL)-based forecasting
approaches are more commonly employed and successful in achieving precise predictions. However,
these DL-based techniques, known as black box models, lack interpretability. When interpreting
the DL model, employing explainable artificial intelligence (XAI) yields significant advantages by
extracting meaningful information from the DL model outputs and the causal relationships among
various factors. On the contrary, precise load forecasting necessitates employing feature engineering
to identify pertinent input features and determine optimal time lags. This research study strives to
accomplish a mid-term forecast of ELF study load utilizing aggregated electrical load consumption
data, while considering the aforementioned critical aspects. A hybrid framework for feature selection
and extraction is proposed for electric load forecasting. Technical term abbreviations are explained
upon first use. The feature selection phase employs a combination of filter, Pearson correlation (PC),
embedded random forest regressor (RFR) and decision tree regressor (DTR) methods to determine
the correlation and significance of each feature. In the feature extraction phase, we utilized a wrapper-
based technique called recursive feature elimination cross-validation (RFECV) to eliminate redundant
features. Multi-step-ahead time series forecasting is conducted utilizing three distinct long-short term
memory (LSTM) models: basic LSTM, bi-directional LSTM (Bi-LSTM) and attention-based LSTM
models to accurately predict electrical load consumption thirty days in advance. Through numerous
studies, a reduction in forecasting errors of nearly 50% has been attained. Additionally, the local
interpretable model-agnostic explanations (LIME) methodology, which is an explainable artificial
intelligence (XAI) technique, is utilized for explaining the mid-term ELF model. As far as the authors
are aware, XAI has not yet been implemented in mid-term aggregated energy forecasting studies
utilizing the ELF method. Quantitative and detailed evaluations have been conducted, with the
experimental results indicating that this comprehensive approach is entirely successful in forecasting
multivariate mid-term loads.

Keywords: multi-variate time series analysis; exploratory data analysis; multi step-ahead ELF; LSTM;
Bi-LSTM; attention mechanism; XAI; LIME

1. Introduction

In the modern industrial era, technological and daily activities heavily rely on electrical
energy, leading to a steady increase in demand. However, the process of generating
and delivering electrical energy to consumers is complex and expensive. Consequently,
effective power grid management is crucial, necessitating the implementation of smart grid
technology. Ensuring a balance between energy supply and demand is crucial in managing
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smart grids. Accurate and reliable forecasting of electrical energy generation and load
consumption is necessary in this context. In the past decade, short-term forecasting studies,
which aim to minimize energy supply interruptions, typically lasted one hour to seven days,
while long-term forecasting studies, which estimate energy capacity planning investments,
spanned one to twenty years. Within the sphere of operations and planning studies
in power systems, medium-term load forecasting (MTLF) is indispensable for various
purposes, including fuel purchasing and fuel reserve planning, power system maintenance
planning, hydro-thermal coordination, and electricity price regulations. MTLF methods
can be categorized into two main groups: classical methods, which involve statistical
and econometric modeling, primarily time series analysis methods based on variations of
autoregressive integrated moving average (ARIMA), exponential smoothing (ETS), and
linear regression (LR), and data-driven methods, including artificial intelligence (AI) and
machine learning (ML) modeling [1]. Classical approaches are adaptable up to a certain
level, but they are not capable of modeling non-linear relationships effectively. As a
result, additional procedures such as decomposition and local approaches are required.
Due to these limitations, researchers have become increasingly interested in using ML
and computational intelligence models to overcome these challenges. Neural networks
(NN) are extensively utilized in prediction studies, with multilayer perceptrons (MLPs),
weighted evolving fuzzy NNs, and NNs combined with linear regression and AdaBoost
commonly used structures in MTLE. The widespread usage of deep learning (DL) methods
in Al technologies, particularly in recent decades, presents an opportunity to enhance
ML techniques for power system forecasting problems. DL techniques are found to be
more advantageous and superior to classical approaches in terms of achieving success in
complex models and modeling non-linear relationships, as well as the ability to cross-learn
on extensive time series data. DL techniques are also valued for their accuracy and flexibility
in time series forecasting [2—4]. Basic structures, such as multi-layer perceptrons (MLPs),
recurrent neural networks (RNNs), and convolutional neural networks (CNNs), along with
their combinations, are contemporary deep learning architectures. For time series tasks,
RNN offers several advantages, such as non-linear learning capabilities, effectiveness in
obtaining information about the time series, and the ability to discern the impact of other
parameters on the load data simultaneously [5]. The LSTM architecture was proposed
to address the issue of vanishing gradient when processing long sequences in RNNs [6].
It is important to note that LSTM’s effectiveness is demonstrated by its victory in the
M4 forecasting competition of 2018, which employed 100,000 real-world time series [7].
Thus, the LSTM model and its variations [8-15], as well as their combinations with other
forecasting models [16-23], are typically utilized for forecasting medium-term loads, as
with other load forecasting timeframes.

ELF can be performed using solely historical load data or using historical load data and
external factors that impact electricity consumption as input variables to extract a pattern.
Multivariate input configurations, which include additional electrical load-related features,
often improve the forecast results [24]. Since load data exhibits weather sensitivity, weather-
related factors are the most significant external factors impacting the load. However,
external factors such as electric energy prices, days of the week, public holidays, economic
indicators, and population information also affect the load [25]. To improve both stability
and accuracy of the DL model, feature engineering techniques are implemented, providing
the most influential factors that affect electrical load consumption among the multiple input
features [26]. Nevertheless, mid-term load forecasting has yet to pay much attention to
feature selection (FS), and few relevant studies exist in the literature [27-29]. Although deep
learning has improved the black-box nature of machine learning in energy predictions, its
increasing complexity has made it difficult to interpret ML algorithms. Since the operation
and planning of power systems rely on power system experts” knowledge and experience,
they may not trust the results and decisions obtained using ML-based algorithms. The
power systems industry is heavily regulated, emphasizing reliability and clarity in system
analysis and decision-making. Explainable AI (XAI), a popular topic in deep learning,
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enhances the comprehension and interpretation of DL-based algorithm results, contributing
significantly to researchers and experts in this area. XAl techniques like LIME, Shapley
additive explanation (SHAP), GRADient class activation mapping, and DL important
features play a crucial role in modern research studies. LIME and SHAP, in particular, are
prevalent techniques that offer the flexibility to explain any DL model, making them highly
useful in energy systems forecasting. The study utilized the light gradient-boosting model
to estimate electricity generation. SHAP was utilized to interpret the features’ relation to
input appropriate data into the ML model as per [30]. As per Reference [31], a graphical
representation of the most important features as functions of time was suggested for short-
term residential-level load forecasting. Additionally, a sequence-to-sequence RNN model-
agnostic explainable model was employed for the same purpose. Reference [32] utilized an
explainable RNN model based on LSTM to estimate household-level electricity usage in
the short and medium term. The authors proposed an explanatory layer utilizing graphic
interpretation on top of their forecasting model to clarify feature relevance. Reference [33]
employed a deep autoencoder capable of explaining the most important input features that
impact short-term forecasting outcomes for household-level consumption by controlling
the latent space. Reference [34] conducted a study using decision tree (DT)-based ensemble
learning models, and found that the LightGBM model outperformed the other models in
predicting short-term load consumption for educational buildings. SHAP was utilized to
display the variable importance and partial dependence plots. Overall, the majority of XAI
studies have focused on short-term load forecasting at the building level. To the best of
our knowledge, mid-term aggregated-level load forecasting studies have not yet utilized
explainable machine learning approaches.

(1) The goal of this study is to enhance the MTLF by utilizing specific approaches, models,
and techniques based on the literature review and previous experience on the subject,
as there is still room for the improvement of forecasting performance. The following
list outlines the accomplishments and contributions towards this objective. The
Australian aggregate load data was analyzed and normalized to ensure its integrity
for processing by the model. The dataset used was examined for stationarity using
the Augmented Dickey-Fuller statistical test method.

(2) A comparative analysis was made in the study by developing separate load prediction
models with the LSTM method, whose success has been confirmed by many studies
in the field of ELF in the literature, and Bi-LSTM and attention-based LSTM networks,
which are improved variations of this method.

(38) Instead of using point forecasting, which is often utilized in mid-term ELF research,
we conducted a multistep-ahead time series forecasting study. This method employs
historical data to forecast a sequence of future values and is used for predicting trends
for crop yield, stock prices, traffic volume, and electrical load. Multi-step ahead
load forecasting has been proposed due to its significant impact on power system
planning and operation risk management. LSTM-based forecasting models excel
among forecasting methods due to their capacity to closely track raw trends with a
notable “lag” characteristic in multi-step forward predictions [35]. Thus, these models
were implemented in the study. Given that loads up to 30 days out needed to be
forecasted, all prediction models underwent training with time lags of all features
up to 30 days prior. The study examined the impact of the selected features and the
determined time lag values on the models.

(4) Including the lag features of all input variables can lead to increased computational
complexity, resulting in a larger feature candidate pool. Therefore, we conducted
a feature engineering study and created a hybrid framework combining filter (PC)
and embedded (RFR and DTR) methods. This approach helped us determine the
correlation and importance of each feature. The study analyzed the impact of chosen
features and their time lag values on three specific model subsets. During the fea-
ture extraction process, recursive feature elimination cross-validation (RFECV) was
employed to eliminate redundant features.
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(5) XAI methods have the ability to explain black-box models in two different ways.
The first of these is locally generated explanations, in which the behavior of the
model is attempted to be predicted within the framework of an input sample. In
global explanation, which is another form of explanation, the contribution amount
of each input feature is defined and the general prediction tendency of the model is
interpreted together with all input features. Since the aim of the study carried out
here is to evaluate the individual impact of each input feature on the decision-making
process of the mid-term electricity load forecasting model, the LIME method, which
allows making local explanations, was used. This technique has not yet been applied
in mid-term ELF, to the authors” knowledge. The purpose of this study is to explain
the findings to field professionals with limited expertise in data science.

The remaining sections of this paper are organized as follows. Section 2 provides
a theoretical background on the models and techniques utilized to conduct this study.
Section 3 presents a detailed methodology that includes enhanced model architectures,
assigned parameters, and experimental setups. Section 4 outlines the experimental results,
categorized according to three datasets, along with visually-supported comparison tables
generated by the models. Section 5 provides a summary of the study, compares the overall
results using relevant tables, arrives at a specific conclusion, and suggests possible future
directions for continued research in this area.

2. Theoretical Background
2.1. LSTM

The RNN approach is commonly utilized by practitioners in forecasting studies within
the ML models due to its acceptable performance with sequential data [36]. However,
despite its capacity for processing short-term sequential data, the RNN’s success appears
unsatisfactory when learning long-term dependencies or prolonged context memorization
is desired in time-series forecasting applications. LSTM is an improved version of RNN
that has been developed to effectively learn long-term dependencies of time series data
while mitigating the effects of ‘vanishing gradients’ or ‘exploding gradients’ through its
memory cell and gate structures. These distinguishing features set it apart from traditional
RNN s [37]. Figure 1 provides an illustration of the LSTM architecture. The memory cell
(C¢) records neuron states at time t, while selected information passes through gates that
employ a sigmoid neural layer and point-by-point multiplication system. LSTM achieves
information conservation and supervision via the forget gate (f;), input gate (i¢), and out-put
gate (ot) mechanisms. The forget gate determines whether to retain or eliminate previous
information from the cell state C;_; using a sigmoid function, and the output of this gate
(f;) at time t is computed as follows.

ft =0 (th[htfl]lwfx [Xt]r bf)r (1)

where o is a nonlinear function (e.g., logistic sigmoid, a hyperbolic tangent function, or
rectified linear unit (ReLU)), h;_ is the hidden state at time t — 1. In a typical LSTM model,
x is the input vector; h is the output of the LSTM unit; Wy and Wy, are weight matrices
that are used in DL model, and b is a constant bias. The sigmoid function normalizes all
activation values between 0 (all removed) and 1 (all preserved). Secondly, the input gate
determines whether to add the new information to the LSTM memory or not. This gate has
two layers: a sigmoid layer, which makes decision of values that need to be renewed, and a
“tanh” layer which forms a vector of candidate values for adding into the LSTM memory.
The following equations are formulas for the outputs of these two layers:

it = o(Win[he—1],Wix [xt], bi), )

C¢ = tanh(W, [he—1],Wey [xt], be), (3)
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where i; indicates whether the value is required or redundant, Ct denotes the vector
of new candidate values suitable for addition to the model’s memory, while the neces-
sity /redundancy of the value is indicated. The integration of the two layers provides a
revision of the LSTM model. The formulation of this revision is as follows:

Ce = [(fe * Ce1)+ (it * C)l, 4)

Ce—1 / """" i \ Ce

) 0 . :

i | i r-=====-" , tanh

fe | i | 0 ()

i [a]ii[a]i[wm]i[a]
ht_l i A i i A E Y E A i ht X

Forget gate Input gate Output gate

Figure 1. LSTM architecture [32].

The outcome of this process ranges from 0 to 1, where 0 signifies full eradication of the
value and 1 stands for preservation. The output gate ultimately selects which part of the
LSTM memory will add to the output, utilizing a sigmoid layer to multiply the output of
this layer with the non-linear tanh function which retains the values in the range of —1to 1,
according to the equations formulated in [38].

Ot = G(Woh[ht_l]rwox [Xt]/ bO)/ (5)
ht =0 * tanh(Ct)/ (6)

2.2. Bi-LSTM

In the LSTM model, data is transmitted in one direction, conveying historical infor-
mation [38]. Conversely, the Bi-LSTM model enables bi-directional data flow, transferring
information about both the past and future. As a result, Bi-LSTM features two distinct
hidden layers that are connected to the same input and output [39]. One of the hidden
layers in Bi-LSTM consists of a forward LSTM that transfers historical data from the input
sequence to the output sequence. Simultaneously, the other backward LSTM moves future
data information from the output sequence to the input sequence. This mechanism enables
the model to learn long-term dependencies and enhance its accuracy [40]. Bi-LSTM archi-
tecture is given in Figure 2. Here, the hidden state of Bi-LSTM at time ¢ comprises forward
hf and backward h?, while H; denotes the final hidden output of Bi-LSTM, which results
from combining the forward and backward outputs. Technical terms are explained upon
their initial usage to ensure clarity [41]:

hf = LSTMf (hy_1, x¢, ¢i_1), t € [1,T], 7)

hP = LSTMP (hy_1,x, ¢e_1),t € [1,T], 8)

H = [hi,hf], ©)
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Figure 2. Bi-LSTM architecture [32].

2.3. Attention Mechanism (AM)

AM can be explained by the perception mechanism in the human brain. The brain
selects only necessary information from the outside world rather than perceiving all in-
formation at once. Similarly, in AM, attention weight is defined to prioritize important
information and ignore irrelevant data. This process aims to give more attention to pertinent
information. To map the first x; to h; in the AM process, use the following equation:

he = f1(he—1,x¢); he € R®, (10)

Here, f; represents a non-linear activation function, h; stands for the hidden state at
time t, and s denotes the size of hidden state. Additionally, the formulas mentioned below
are employed to create an attention mechanism.

ak = Vtanh (W .[h_1,Ciq] + W2Xk>, (11)
exp (af)
BK = softmax(af) = ——__ (12)
t ( t) YLy exp (af)

T
Xk = (xlf,xlﬁ,xlg,...,ka> €R™, (13)

where x¥, represents a sequence of features, h,_; denotes the previous hidden state in the
LSTM unit, and C;_; refers to the prior cell state in the LSTM unit. The vector V, along with
matrices W1 and W), signify the model’s learnable parameters. The length of oy vector
is m, and its ith item reveals the significance of the kth input feature sequence at time t.
Bk denotes an attention weight that contains an attention score for the kth feature sequence.
The weighted input feature sequence z; can be derived as follows.

(tht/ tXt/BtXt/ . ﬁtxt) ’ (14)

Afterwards, the initial input features of x; are substituted with the z; obtained from
here, which leads to the update of the attention model. The end result of z; becomes the
novel input of the LSTM-DL model. Thanks to the attention weight, redundant feature
sequences can be excluded, while important input feature sequences can be emphasized.
The model’s process flow is depicted in Figure 3 below [42].
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Figure 3. Attention mechanism.

2.4. Feature Selection

Today, practitioners and researchers deal with large datasets comprised of hundreds,
if not thousands, of features. In machine learning, variations in the target variable are
primarily attributed to the initial input variables; however, their influence on the target
variable may differ. Conversely, features that are either unrelated or highly correlated to
the target variable can significantly compromise model performance. To address these
challenges, practitioners utilize feature selection methods during the data pre-processing
stage. Feature selection involves distinguishing relevant features from less important ones
through dimensionality reduction techniques, ultimately enhancing model performance.
Feature selection methods can be categorized into four groups for evaluating feature subsets:
filter, wrapper, embedded, and hybrid methods. Filter methods assess feature relevance
based on the dataset’s nature to produce a ranked list of all features, regardless of the
estimator used. Technical abbreviations will be explained at their initial usage throughout
the text. Filtering techniques include mutual information, PC, correlation coefficient,
information gain, gain ratio, Laplacian score, Fisher score, chi-squared, correlation-based
feature selection, fast correlation-based filter, constraint score, relief, minimal-redundancy-
maximal-relevance. Meanwhile, wrappers determine the relevance of feature subsets based
on their performance in model prediction using ML-DL. Any greedy search strategies,
including branch-and-bound, simulated annealing, genetic algorithms, and any classifier
algorithms, can be utilized to produce a wrapper method. Recursive feature elimination
(RFE) and Boruta algorithm are both examples of wrapper methods. RFE is a well-known
and effective feature selection algorithm as a wrapper, which is easy to set up and utilize,
and capable of identifying more relevant features in a training dataset. The random
forest classification model is used to rank features based on their importance using a
recursive method [43]. Built-in components of certain ML algorithms, embedded feature
selection methods, rank features during the model’s training phase. Tree-based algorithms
such as decision trees, random forests, and gradient boosting are some examples of these
methods [44]. On the other hand, nearly any filter, wrapper, or embedded technique can be
integrated into a multi-step operation to create a hybrid approach that utilizes the strengths
of each method. By applying the filter step in a hybrid approach, the feature search space is
reduced, facilitating the use of computationally expensive wrapper or embedded methods
for high-dimensional datasets [45].

2.5. Introduction to XAI and LIME

Although deep learning methods provide significant advancements and yield positive
outcomes in various fields, the lack of interpretability due to their black-box structure could
hinder practitioners from adopting them. Henceforth, the literature in recent years has
seen a significant number of studies proposing XAl techniques to elucidate the decision-
making process of deep learning models. Although interpretability can be classified in
various ways, it is generally analyzed through two categories: intrinsic interpretability and
post-hoc explanations.
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Intrinsic interpretability approaches aim to create DL models that are transparent.
However, post-hoc methods utilize techniques like feature attribution methods, textual
explanations, and visualizations to explain the behavior of black-box models, which are
opaque DL models. There are two ways to examine post-hoc explanations: model-agnostic
and model-specific explanations. Model-specific explanations are limited to particular
models, with the embedded feature importance function of tree-based models being the
most well-known. Conversely, model-agnostic approaches are not dependent on a specific
model and can be applied to any type of model. Post hoc model-agnostic approaches,
which aim to develop an algorithm to explain the decision-making process of a DL model,
are generally preferred over other approaches in practice. In terms of scope, XAl methods
can provide either global or local explanations. For the purpose of this discussion, we will
focus solely on local explanations. LIME, a notable model-agnostic algorithm, elucidates
forecasts by replacing complex models with a locally interpretable surrogate model [46].
Locally interpretable surrogate models can be formulated as follows:

explanation(x) = argminL(f, g, my) + Q(g);g € G (15)

Here, G represents the overall potential linear regression model while g is the instance
(x)-specific explanation model. The goal of model g is to minimize loss L which measures its
proximity to the prediction of the actual f model. Moreover, ()(g) is responsible for keeping
the complexity of the model low in the above formula. 7x represents a measure of proximity
that describes the size of the neighborhood surrounding the instance x for explanation
purposes. In practice, the user must specify the complexity of LIME by choosing the
maximum number of features that can be used by the linear regression model, since LIME
solely optimizes the loss.

2.6. Model Performance Evaluation Metrics

Several metrics are utilized to evaluate the accuracy of forecasting results in scientific
research. In this study, we assessed our predictions using two commonly employed metrics:
root mean square error (RMSE) and mean absolute percentage error (MAPE). The following
formulas depict these metrics.

1 . — v
-y lyi =¥l 100% (16)
AT A

RMSE = \/i;(yi -y (17)

where n is the data number in total; y; is the actual load value and y/ is the forecasted load
value at time t.

MAPE =

n

3. Methodology
3.1. Exploratory Data Analysis
3.1.1. Data Integrity and Visualization

The dataset aggregates data from diverse load types in Australia, covering dates
ranging from 1 January 2006 to 1 January 2011. It comprises six distinct features, namely
electrical load consumption (‘SYSLoad’), the dry bulb temperature (‘DryBulb’), the dew
point temperature (‘DewPnt’), the dry bulb temperature (‘WetBulb’), humidity, and elec-
tricity price (‘ElecPrice”). The target variable is the electrical load consumption values,
represented by ‘SYSLoad’. All variables, except for ‘ElecPrice” depict the climatic informa-
tion. “ElecPrice’ can be obtained from the Australian Electricity Market Operator (AEMO).

Before performing a time series analysis, it is necessary to evaluate whether the data
are stationary or not. The fact that the data is not stationary indicates that the prediction
model cannot adequately detect the basic points in the data and that the results obtained
are likely to have an error rate. For this reason, the stationarity of the used dataset was
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tested using the Augmented Dickey-Fuller test statistical method. The statistical values
obtained as a result of this test are shown in Figure 4, Table 1. If the p-value is less than 0.05,
it means that the null hypothesis is rejected. This proves that the dataset used is stationary.

Change of Energy Consumption and Weather Condition by Years

10000

8000

6000

Values

2000

== DryBulb
NN DewPnt
= WetBulb
Humidity
—— ElecPrice
SYSLoad

L s, MJ_‘_‘JL

s

A

Lt

Ahh Im

L

2006

2007

2008

2009

2010

2011

Time in years

Figure 4. Line plot of daily total electrical load consumption from 2006 to 2011.

Table 1. Augmented Dickey-Fuller test result.

The Statistical Test Parameters The Statistical Test Results

Augmented Dickey-Fuller statistic —2.941514
p-value 0.040729
1%: —3.434
Critical values at different levels 5%: —2.863
10%: —2.568

Since the goal of the study was to estimate the medium-term (one month ahead) load,
the half-hourly load data were first converted to daily data. At this stage, the sum of all
values of each characteristic for a day was resampled and 1827 days of load observation
data were obtained. In order to obtain a more stable prediction result, the data to be
processed by the model must have integrity and be normalized. For this purpose, the data
used was first checked for null fields and it was found that there were no missing data. To
visualize the dataset, Figures 4 and 5 show the change in electricity consumption over the
years based on all features and each feature in the dataset, respectively.

30 4 DryBulb!
20 1
10 B T T T T T T T T
T et e ™ g e T
0 A T T T T T T T T
20 Ib
10
75 ity
50 -
25 B T T T T T T T T
1000 - J || ElecPrice
0 A h;-*—;l | Y S 1 Ja Ao ' |
T T T T T T T T
10000 SLoad
7500 A
0 250 500 750 1000 1250 1500 1750

Figure 5. Line plot of daily total electrical load consumption for 1827 days on a feature basis.
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3.1.2. Feature Engineering

In the first version of the dataset used, there are six features: ‘DryBulb’, ‘DewPnt’,
‘WetBulb’, ‘Humidity’, ‘ElecPrice’, and ‘SYSLoad’. The k-fold cross-validation method,
a validation strategy, was used to determine whether the number of existing features is
sufficient for the model to make highly accurate predictions, in other words, to determine
to what extent the addition of new features may affect the performance of the model. For
this purpose, the model was first trained with the RFR, ML algorithm using the six-feature
version of the dataset, and the root mean squared log error (RMSLE) of the model was
calculated to be 0.06. Then, the model was trained with the RFR algorithm by adding three
new features, ‘day of the month’, ‘day of the week’, and ‘hour of the day” to the existing
dataset. As a result, the RMSLE value was calculated to be 0.04. Since the error level was
only reduced by 0.02, it was decided that adding new features would not significantly
improve the prediction result. On the other hand, in time series estimation, it is preferred
to go back to the determined day, hour, etc. value (i.e., lagged values) and make predictions
for the future values based on these historical values. Accordingly, the prediction accuracy
of the model was examined by considering the 30-day lag for all input features, which is
the most preferred in MTLF.

3.1.3. Evolution of Feature Importance and Extraction of Irrelevant Features

Before training the regression model, an investigation was made to determine how
many features were needed in the dataset. The process of identifying important features
and removing features considered unnecessary was performed to avoid increasing the
computational time and model complexity of the regression model and to avoid overfitting.
In other words, the goal of the model is to learn only the necessary features and not
be exposed to unnecessary or noisy data. Therefore, the relationship between the input
features and the relative variable ‘SYSLoad’ feature was first examined using PC. At this
stage, 0.25 was chosen as the threshold value and it was found that the input variables that
were above the threshold value and had the highest correlation with the target variable
('SYSLoad’) were ‘DryBulb’, “WetBulb’, ‘ElecPrice’. Figures 6 and 7 show the results of the
PC analysis.

- 1.0
DryBulb - 1 0.79 0.94

- 0.8
DewPnt - 0.79 1 0.95

- 0.6
WetBulb - 0.94

0.4

Humidity G 0.2

ElecPrice 0.024 0.027 0.024

SYSLoad 1

1
DryBulb DewPnt WetBulb Humidity ElecPrice SYSLoad
Figure 6. PC analysis results.

In order to prove the effectiveness of the three input features mentioned above, which
are considered to be the most effective as a result of the PC analysis, the features were
ranked in order of importance using the RFR and DTR algorithms. Figures 7 and 8 shows
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the importance ranking of all the features. The RFECV method was then applied to ensure
that the model automatically selected the ideal number of features. As a result of all these
sorting and selection processes, the features ‘DryBulb’, “WetBulb” and ‘ElecPrice” were
determined to be the most effective features, just as in the PC analysis.

0.5 A

0.4 A

0.3 A

0.2

0.1 1

0.0 -

0 1 2 3 4

Figure 7. Features’ importance as a result of the implementation of the RFR and DTR algorithms.

Figure 8. The most effective lag values among all lag values for training of the model.

Time lag for features was implemented for the ‘DryBulb’, “‘WetBulb’, ‘ElecPrice’, and
‘SYSLoad’ features from the previous feature selection step. Accordingly, the values of each
of the four features from 30 days ago to time t and the values of the target variable, the
‘SYSLoad’ variable, from time t to 30 days later became the new features to feed into the
model. The number of these features, in other words the number of columns, was found
to be 150 (120 input, 30 target) features. However, since the number of 120 input features
would increase the computation time of the model and cause the complexity of the model,
the RFECV method was applied again and the most necessary features were determined, as
a result, the 120 input features were reduced to 36. Therefore, as a result of the selection of
important lags, the number of input features to be given to the models used was obtained
as 36. Figure 8 shows a bar chart of the final lag values fed to the model, and the short bars
indicate the most effective lag values among all the lag values. In this figure, varl: DryBulb,
var2: WetBulb, var3: ElecPrice, and var4: SYSLoad, and the short bars indicate the most
effective lag values among all lag values.
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3.2. Model Architecture

In the study, three different model architectures were created. The first is Modell,
which is the Bi-LSTM model, the second is Model2, which has the LSTM architecture, and
the last is Model3, in which the custom attention layer is added to the LSTM architecture.

Modell has a Bi-LSTM layer and a dense layer following it. In addition, a dropout
layer was added between each Bi-LSTM layer to reduce overfitting. The number of neurons
and epochs in the Bi-LSTM layers are 512 and 60, respectively. The batch size is 72, the
learning rate is 0.0001, the dropout is 0.2, and the optimizer is Adam. The activation
function is linear activation and the loss function is mean absolute error (MAE). The mean
squared error (MSE) was used as the validation metric of the model. Seventy-five (75)%
of the dataset was reserved for training and 25% for testing. Model2 is the LSTM applied
version of Modell. In Model3, the custom attention layer from the Keras library was added
after the LSTM layer. The attention layer consists of two dense layers. The hyperparameter
settings of the three separate models are shown in Table 2.

Table 2. Hyperparameter settings for three separate models.

Modell Model2 Model3
Hyperparameter Value Hyperparameter Value Hyperparameter Value
BiLSTM network 1 LSTM network 1 LSTM network 1

layers layers layers
BiLSTM network 512 LSTM network 512 LSTM network 1024
neurons neurons neurons
Proportion of Proportion of .
neurons discarded 02 neurons discarded 02 Attention layer !
Sub-layer size of
Dense layers 1 Dense layers 1 the attention layer 2
Dense layer 30 Dense layer 30 Attention l‘ayer 1024
neuron size neuron size neuron size
- - - - Dense layers 1
) ) ) ) Dense layer 30

neuron size

3.3. Experimental Setup

This study was divided into three separate sub-study groups according to certain input
characteristics, and all models (Modell, Model2, and Model3) were trained accordingly.
This section provides information on how Subsetl1, Subset2, and Subset3 were created for
this study.

3.3.1. Training with Subset1

The study is aimed to examine how the selection of features and lag value would
change the error rate of the model. To do so, each model created was first trained using the
first features (five input, one output) without making any feature selection. Accordingly,
the value of each input feature from 30 days ago constituted the input data of the models.

3.3.2. Training with Subset2

At this stage, as a result of applying the feature selection methods specified in
Section 3.1.3, PC, RFR, DTR and RFECYV, the five features initially included in the dataset
have been reduced to three features. These selected features are ‘DryBulb’, “WetBulb’,
“ElecPrice” and represent the input values, ‘SYSLoad’ represents the target variable. For this
dataset, the time-delayed value of each input feature for 30 days constituted the input data
to the models.
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3.3.3. Training with Subset3

The 30-day lagged values of the ‘DryBulb’, “WetBulb’, ‘ElecPrice’, and ‘SYSLoad’
features, which were determined to be the most important in the third dataset, were
obtained by transforming the time series into supervised learning. As a result of this
process, 120 input features and 30 output features were obtained. However, since it was
thought that 120 input features could increase the complexity of each model and prolong the
training time, an attempt was made to determine the most effective among the 120 lagged
feature values using the RFECV method. As a result, the number of input features was
reduced from 120 to 36. Therefore, a data frame with 36 input and 30 output features
was obtained.

4. Experimental Results

In order to measure the average performance of the models, a cross-validation (CV)
process was applied to each model, dividing the time series data into 10 parts. The average
MAPE and RMSE values obtained after this process are all included here.

4.1. Results of Subset1

The results of the performance metrics obtained as a result of training the three models
using the Subset] dataset are presented in Table 3. It can be seen from the table that the
RMSE and MAPE results of all the models are quite low, in other words, the prediction
results and the actual values are very close to each other. Among these models, Model2,
which is based on the LSTM architecture, has the lowest error.

Table 3. Results of Subsetl.

Subsetl RMSE MAPE
Modell 0.078 0.081
Model2 0.074 0.077
Model3 0.086 0.093

Figure 9 shows the one-month-ahead prediction results of Modell, Model2, and
Model3, respectively, for test data in the Subsetl dataset. In this figure, the blue and orange
lines indicate the actual load values and the predicted values, respectively. By analyzing
the figure, it can be inferred that Model2 provides the best approximation of the actual load
value using the Subset1 test data.

0 100 200 300 400 500 600 700 0 100 200 300 400 500 600 700 0 100 200 300 400 500 600 700

Figure 9. Forecasting results of the models based on subset1: (a) Modell results; (b) Model2 results;
(c) Model3 results.

In the study, LIME values are explained using RecurrentTabularExplainer. The local
explanation of the LIME method is made on the scaled data, as is the actual model’s
prediction. Figure 10 shows the LIME results of Modell, Model2, and Model3, respectively,
using the Subset1 dataset. As can be seen from the graphs, the output of the LIME method



Appl. Sci. 2023,13, 12946

14 of 22

consists of three stages. Accordingly, the progress bar on the left in Figure 10 shows the
changing range of the resulting estimated ‘SYSLoad” value. While the bar chart in the
middle part of the figure shows the features that contribute positively and negatively to
the prediction. The features in the bar chart in the middle of the figure are determined by
LIME, and these features are selected among the features that have the most positive and
negative impact on the prediction for the relevant sample, the table on the far right of the
figure gives the list of the actual feature values. In this list on the right side of the figure for
all models, feature values colored in orange indicate that they have a positive impact on
the prediction value, while feature values colored in blue have a negative impact. The XAI
results in that figure are from the fifth test instance for Modell, and from the second test
instance for Model2 and Model3. Looking at the LIME results evaluated for the randomly
selected instance for Modell in the figure, we see that the prediction of the ‘SYSLoad’ value
made by this model for the fifth sample is 0.8, and the min-max range varies between
0.76 and 0.83. For Modell, the lagged values of the ‘DryBulb’ feature for 5, 6, 7, 8, 10, 11, 12,
and 13 days prior had a negative effect on the prediction value by obtaining a value less
than 0.67, while the value of the “Humidity” feature for the current and one day lagged
contributed positively by obtaining a value more than 0.74. This means that a ‘Humidity’
value greater than 0.74 had a positive effect on the prediction result, but a ‘DryBulb’ value
greater than 0.67 had a negative effect on it. These values are different for each other
feature as seen in the bar chart in the middle of the figure, and what determines this is the
application of the LIME approach to the model. For Modell, the feature values in the list
on the far right of the figure enable the model to produce an XAl prediction score of 0.80.
In short, summarizing these results for Modell, the more lagged values of the ‘DryBulb’
feature have a negative impact on the model’s prediction, but the more recent lagged values
of the ‘Humidity’ feature make a positive contribution to the prediction. From the figure
for Model2, we can see that the predicted ‘SYSLoad’ value for the second sample is 0.78,
and the min-max range varies between 0.74 and 0.82. According to the list on the right
side of the figure for Model2, the values of the ‘ElecPrice” feature of the 10-day lagged
(ElecPrice_t-10) and the current value provide the most support for the accurate prediction
of Model2. The one-day lagged, two-day lagged and the current value of the ‘DewPnt’
feature is 0.83, and this value, which is greater than 0.74, improves Model2’s prediction
performance. The progress bar given on the left of the figure for Model3 shows that the
prediction result of the model is 0.80. According to the list on the right side of the figure for
Model3, the lagged values of the ‘DryBulb’ feature until the 14th day negatively affect the
model prediction score. In summary, for Subsetl, where no feature selection was made,
the variables ‘Humidity’, ‘DewPnt’, ‘ElecPrice’ strengthen the prediction performance of
the models.
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Figure 10. LIME results of Modell, Model2 and Model3 by using subset1 dataset.

4.2. Results of Subset2

Table 4 shows the details of the performance results of all the models using the Subset2
dataset. Accordingly, the model with the lowest RMSE and MAPE results is Modell, which
is based on the Bi-LSTM architecture. However, it is noticeable that Model2 and Model3
perform very similarly to Modell according to the performance metrics.

Table 4. Results of Subset2.

Subset2 RMSE MAPE
Modell 0.058 0.055
Model2 0.061 0.065
Model3 0.075 0.079

Figure 11 shows a graph of the one-month-ahead prediction of Modell, Model2, and
Model3, respectively, this time with the test data in the Subset2 dataset. Examining this
graph, we can see that the models that can best predict the actual load values are Modell
and Model2, and among them, the most ideal model in terms of its closeness to the actual
value is Modell. The difference in RMSE and MAPE values between Modell and Model2
in Table 3 also confirms this.

Figure 12 shows a visualization of the results of LIME when Modell, Model2, and
Model3 use Subset2, respectively. The XAl results for Subset? in the figure were obtained
using the random second sample in the test set for all models. Looking at the results of
Modell here, we can see that the prediction score of Modell is 0.79 and the parameters that
have a positive effect on this score are the lagged values for the 27th, 28th and 29th days of
‘ElecPrice’ and the lagged values for the 28th and 29th days of ‘DryBulb’. In addition, recent
lagged time values of ‘DryBulb’, ‘ElecPrice’ and ‘WetBulb’ negatively affect the prediction
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of the model. It can be seen that the prediction result for Model2 is 0.78, and while the
lagged values for the 1st and 23rd day of ‘ElecPrice” have a positive effect on the result,
the lagged values of the remaining variables colored in blue on the right side of the figure
for Model2 have a negative effect. For Model3, the predictive score is 0.77, and all of the
variables listed on the right side contribute negatively to the model reaching this minimum
predictive score. Summarizing the overall situation for Subset2, where three features were
selected from the first five features of the dataset and prepared by taking all the lagged
values of these features up to 30 days, it can be inferred that determining the lagging range
based on 30 days is the right step because the lagged values of the selected features going
back further strengthen the prediction of the models. In addition, ‘DryBulb’ and “ElecPrice’,
which are the most effective features for Subset2, improve the model in real terms, so an
effective feature selection can be achieved.
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Figure 11. Forecasting results of the models based on subset2: (a) Modell results; (b) Model2 results;
(c) Model3 results.
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Figure 12. LIME results of Modell, Model2 and Model3 by using subset2 dataset.
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4.3. Results of Subset3

Table 5 shows the RMSE and MAPE results obtained for Subset3. It can be seen from
the table that these results are lower for Modell and Model2 than for Model3. When
Modell and Model2 are compared, it can be seen that Modell has more successful results
in terms of RMSE and MAPE values.

Table 5. Results of Subset3.

Subset3 RMSE MAPE
Modell 0.046 0.044
Model2 0.049 0.045
Model3 0.073 0.076

In Figure 13, a graph is given showing the prediction of 30 days-ahead by applying
Modell, Model2, and Model3, respectively, using Subset3. If these results are compared
between models, it is seen that the closest approach to the real load value for Subset3 is
achieved by Modell, and the results in Table 4 confirm that.

TR TN AT Eﬁﬁmlt, Il
N Mh‘l.‘ MH g;gl i ‘

(b) ()

Figure 13. Forecasting results of the models based on Subset3: (a) Modell results; (b) Model2 results;
(c) Model3 results.

Figure 14 shows a visualization of the LIME results of the predictions made with
Modell, Model2, and Model3, respectively, using Subset3. The XAI results for Subset3
were obtained using a random first sample in the test set for all models. As can be seen
from the LIME results, the prediction of Modell is 0.89, and many time-lagged values of
the ‘SYSLoad’ feature and a one-day lagged value of the ‘DryBulb (t-1)’ feature in the right
figure contribute positively to the prediction score. The predictive value of Model2 is 0.88,
and as in Modell, the ‘DryBulb’ and ‘SYSLoad’ features have a positive impact on this
prediction result. While the values of the ‘DryBulb (t-1)’, ‘SYSLoad (t-20)’, ‘SYSLoad (t-13)’,
‘DryBulb (t-7)” features positively improve the prediction of Model2, the ‘SYSLoad (t-17)’
and ‘SYSLoad (t-18)’ features have a negative effect. The prediction value of Model3 is 0.90,
and the features that contribute positively to this model are the values of the ‘DryBulb’
and ‘SYSLoad’ features, as in Modell and Model2. As shown in the table, the values of
‘SYSLoad (t-13)’, ‘SYSLoad (t-5)’, ‘SYSLoad (t-6)’, ‘SYSLoad (t-7)’, ‘SYSLoad (t-13)’, and
‘SYSLoad (t-20)" contributed the most to the prediction of Model3. When the XAl results
from Subset3 are evaluated on a feature basis, it can be inferred that the most effective
features are ‘SYSLoad’ and ‘DryBulb’.

In addition, among the features used for all subsets, the lagged values of the features
generally close to 30 days contribute positively to the prediction of the models. This shows
that all the feature selection processes performed in the feature engineering and time-lagged
up to 30 days are correct and useful processes in terms of this study.
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Figure 14. LIME results of Modell, Model2 and Model3 by using the Subset3 dataset.

5. Conclusions

Within the framework of ELE, which is an indispensable part of power system planning
and management studies, many studies have been carried out for various load types
regarding short-term load forecasting, and while very successful forecasting results can be
obtained, the number of studies in the literature regarding medium-term and long-term
load forecasting is much smaller. The accuracy of forecasting results for these time periods
is relatively lower depending on the length of the time horizon to be forecasted. In this
context, the main objective of this study was to improve the medium-term electric load
forecasting with certain approaches, models and techniques. To this end, the aggregated
load dataset and its features were first analyzed through EDA and feature engineering.
Multivariate medium-term ELF was performed separately with LSTM, Bi-LSTM, and
attention-based LSTM approaches, which are among the most successful models in ELF.
LIME, a post hoc model agnostic approach, was applied to these models based on DL,
and the effects of the features of the datasets on the prediction results obtained could
be interpreted.

e  As part of the EDA, the stationarity of the aggregated load data was tested using
the Augmented Dickey—Fuller statistical test method, and the statistical measures
obtained as a result showed that the dataset was stationary.

e  The correlation and importance of each feature was determined using the hybrid
framework developed in feature engineering. Accordingly, ‘DryBulb’, “WetBulb” and
“ElecPrice’ were selected as the three most important features among the previous five
features of the dataset by the combined feature selection approaches.
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e  Since this is a month-ahead load forecast, all forecast models have been trained with
the time lags of all characteristics up to 30 days ago.

o  Comparative results of three different subsets created to study the effect of the selected
features and the determined time delay values on the models are shown in Table 6
and Figure 15 below. It can be seen from the table that the RMSE and MAPE values
are highest in Subsetl, where all features are present, obtaining 0.074 and 0.077,
respectively, while the values of these metrics decrease by more than 20% in Subset2,
which is obtained by selecting only the most effective features. In Subset3, where
the most effective features have been obtained by selecting the most important time
lags of the features, the RMSE and MAPE results have the lowest values of 0.046
and 0.044, respectively. There is a decrease of more than 40% in the prediction error
measurements compared to Subset1 with the use of Subset3.

Table 6. Overall metric results based on subsets.

Subsets RMSE MAPE
Subsetl 0.074 0.077
Subset2 0.058 0.055
Subset3 0.046 0.044

0.100

0.080
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0.000
Subsetl Subset?2 Subset3

e=@==rmse ®= mape

Figure 15. Graphical representation of performance results by subsets.

In this study, a significant improvement was achieved in terms of prediction model
performance. Based on this point, it can be concluded that feature selection is effective for
this study in improving model performance and prediction accuracy, and retraining by
selecting important lag features is a correct strategy. Quantitative and detailed evaluations
have been conducted, and experimental results show that this entire solution approach is
fully successful for multivariate medium-term aggregated load forecasting.

Our forward-looking studies will primarily be carried out to develop medium- and
long-term load forecasting, which has not been studied much in the literature so far. In
this direction, we plan to work on the development of DL approaches and ensemble DL
architectures. However, we also plan to develop feature engineering studies considering
the results obtained with XAIL We also considered that the time delay value for the features
can be obtained with the help of optimization techniques.
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