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Abstract: Load forecasting is an essential task in the operation management of a power system.
Electric power companies utilize short-term load forecasting (STLF) technology to make reasonable
power generation plans. A forecasting model with low prediction errors helps reduce operating costs
and risks for the operators. In recent years, machine learning has become one of the most popular
technologies for load forecasting. In this paper, a two-stage STLF model based on long short-term
memory (LSTM) and multilayer perceptron (MLP), which improves the forecasting accuracy over
the entire time horizon, is proposed. In the first stage, a sequence-to-sequence (seq2seq) architecture,
which can handle a multi-sequence of input to extract more features of historical data than that of
single sequence, is used to make multistep predictions. In the second stage, the MLP is used for
residual modification by perceiving other information that the LSTM cannot. To construct the model,
we collected the electrical load, calendar, and meteorological records of Kanto region in Japan for four
years. Unlike other LSTM-based hybrid architectures, the proposed model uses two independent
neural networks instead of making the neural network deeper by concatenating a series of LSTM cells
and convolutional neural networks (CNNs). Therefore, the proposed model is easy to be trained and
more interpretable. The seq2seq module performs well in the first few hours of the predictions. The
MLP inherits the advantage of the seq2seq module and improves the results by feeding artificially
selected features both from historical data and information of the target day. Compared to the LSTM-
AM model and single MLP model, the mean absolute percentage error (MAPE) of the proposed
model decreases from 2.82% and 2.65% to 2%, respectively. The results demonstrate that the MLP
helps improve the prediction accuracy of seq2seq module and the proposed model achieves better
performance than other popular models. In addition, this paper also reveals the reason why the MLP
achieves the improvement.

Keywords: short-term load forecast; hybrid model; long short-term memory; multilayer perceptron;
sequence-to-sequence

1. Introduction

Electricity is an essential guarantee for industrial production and social life. To meet
the consumers’ satisfaction and generate profit, electric power companies should balance
the supply and need by scheduling a series of generators in the most efficient manner.
In the long term, the investment in power grids and power plants also needs to keep pace
with the increasing power demand. Both in short-term generation dispatch and long-term
planning, load forecasting is indispensable for decision-making. Studies have shown that
only a 1% decrease in the mean absolute percentage error (MAPE) of load forecasting has
a consequential impact of 3~5% on the supply side by reducing the cost of generation
by about 0.1~0.3% [1]. For instance, a 1% increase in load forecasting error resulted in
incremental operating costs of up to 10 million pounds per year in the thermal British
power system, reported in 1986 [2]. Load forecasting can be categorized into four types [3]
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according to different predicted periods: very short-term load forecasting (VSTLEF), short-
term load forecasting (STLF), medium-term load forecasting (MTLF), and long-term load
forecasting (LTLF), shown in Table 1.

Table 1. Categories of load forecasting.

Category Predicted Period Application
VSTLF few seconds to few minutes preventive and emergency control
STLF few hours to few days generation and storage scheduling
MTLF few days to few months maintanance scheduling
LTLF few months to serval years planning of power grids and generators

In this paper, we focus on the STLE, which is essential to generation dispatch. The op-
erators of power system need to make power generation plans in advance to achieve
economical and reliable operation. With the economic growth, the electricity demand
continues to increase. The emergence of a large number of electric vehicles and various
household appliances has brought more uncertainties to the management of power grids.
In addition, the increase in intermittent renewable energy sources (RES) connected to the
electricity networks, especially photovoltaic and wind turbine, makes the management of
power systems more challenging. The increased RES penetration has raised the need for
spinning reserves to offset the fluctuation of RES generation [4]. These two new challenges
have forced electric power companies to improve their operational capabilities. Therefore,
decision-makers have higher requirements for the accuracy of load forecasting.

A wide variety of methods for STLF have been reported in the literature. The con-
ventional techniques for STLF include knowledge-based approaches and statistical models.
The expert system [5] is a classical approach that uses expert knowledge and experience to
predict the load demand. However, the expert system has some drawbacks, such as difficulty
in creating inference rules, inability to learn by itself, and heavy manual updates. Relatively
speaking, statistical methods are more popular, including general exponential smoothing
(GES) [6], multiple linear regression (MLR) [7], and autoregressive integrated moving average
(ARIMA) [8,9]. Although these methods can build understandable models, the prediction
accuracy for STLF is poor due to the inherent non-linearity of electricity consumption.

In recent years, computational intelligence (CI) methods are widely used in research
works. The Cl is a set of nature-inspired computational algorithms to address complex
real-world problems to which mathematical or traditional modeling can be useless [10].
The unique strength of CI methods is their powerful ability of autonomous mapping
between the input and output without complicated mathematical formulation, namely
black box. Furthermore, the CI methods are expert in dealing with non-linear problems.
The most commonly used CI methods in STLF are fuzzy logic [11,12], support vector
machine (SVM) [13,14], and artificial neural networks (ANN) [15-23]. Researchers used
shallow neural networks, such as multilayer perceptron (MLP) and simple recurrent neural
network (RNN), to construct the load forecasting model in early literature. In [16], Hay-
ati M. et al. proposed a MLP model to forecast the next 24 h load of Illam region in Nepal.
The model directly uses the previous 24 h load and meteorological data as the inputs with-
out feature selection. Thus, the performance of the model is poor, which gives the MAPE
of 18%. In [17], Ding N. et al. presented the model selection and feature selection methods
to optimize the MLP model. The results show that the design methodology helps to obtain
the optimal model given the available data. However, authors did not take the impacts of
holidays and seasons on power consumption into account. Lee K.Y. et al. [18] reported that
the RNN model performs better than the MLP model because it uses fewer neurons and
weights, trains faster, and gives higher accuracy. In 1992, Lee K.Y. et al. [19] presented a
diagonal recurrent neural network (FRNN) to improve training efficiency and prediction
accuracy. The RNN uses its internal memory cell to process sequences of inputs. However,
when the sequences become very long, gradient vanishing and exploding problems often
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lead to failure in training. A variant of RNN, long short-term memory (LSTM), was initially
introduced by Hochreiter et al. [24] to tackle these problems. Applications of the LSTM net-
works have been reported in different areas, especially in natural language processing [20].
To develop the LSTM’s potential, it is generally used in deep neural networks to solve prac-
tical problems. Marino D.L. et al. [21] investigated two deep neural networks (DNN) using
the LSTM to forecast the next 60 h load demand for an individual building. The results
showed that the LSTM-based sequence to sequence (seq2seq) architecture outperforms
the standard LSTM network. Both models solely take the historical load as the inputs
without considering temperature, holidays, and seasons. The accuracy of predictions
over peaks and valleys is poor. In [22], the presented LSTM framework for the STLF of
residential households. The results demonstrated that the proposed model is superior to
other algorithms and performs better in aggregating load forecast than individual load
forecast. Similarly to the former work, none of the temperature, holidays, and seasons are
considered. The MAPE of aggregating load forecast reaches up to 8%. Another type of
ANN, the convolutional neural networks (CNN), which is good at feature extraction and
widely used for image recognition, was adopted to make load forecasts. Kuo P.H. et al. [23]
presented a one-dimensional (1D) CNN with three convolution layers for STLE. The results
show that the CNN model outperforms other single machine learning methods under
the given dataset. The power consumption is highly related to the type of day, season,
and temperature. Meanwhile, the power consumption is an inertial and non-linear system.
The load itself is strongly correlated to the load of the previous hours. The MLP is good at
modeling non-linear tasks. However, it is highly dependent on proper feature selection.
Nevertheless, artificial feature selection will inevitably lead to information loss, especially
temporal features. The LSTM and CNN models can extract temporal features from the
inputs. However, limited to the network topologies in previous literature, none of those
models considers all essential features.

To take advantage of different methods, researchers try to find out proper combina-
tions of them to make more precise predictions. A hybrid STLF model using ARIMA and
SVM is proposed by Nie H. et al. [25]. It firstly uses ARIMA to obtain the preliminary
24-h forecasts and then uses SVM to correct the deviation of the previous predictions.
The results show that the MAPE decreases from 4.5% to 3.85%. Because the ARIMA model
can only handle one-sequence to one-sequence tasks, it takes the load itself as the input
without considering other features. In addition, the feature selection for the SVM is not
reported. In [26], Tian C. et al. presented a DNN model for STLF based on SLTM and
CNN. The CNN and LSTM are used to extract the local trend and temporal features of the
load, respectively. None of the temperature, holiday, and season is considered. The results
show that the CNN-LSTM model gives the lowest average MAPE but fails to show the
improvement over peaks and valleys. David K. et al. [27] presented a convolutional LSTM
for short-term temperature forecasts. The results reveal that the univariate LSTM network
performs well in the first few hours but is outperformed by the multivariate LSTM network.
Moon J. et al. [28] proposed a hybrid STLF model for different buildings in a university
campus combining random forest (RF) and the MLP. The RF is used to group different
buildings into an academic cluster, engineering cluster, and dormitory cluster. The results
demonstrate that the proposed model is superior to other popular models. However,
this method is inapplicable for regional load forecast. In 2017, Google teams shouted,
“Attention is all you need”. Ref. [29] making the attention mechanism (AM) more famous
in deep learning (DL). Wang S.X. et al. [30] presented a bi-directional LSTM model with
the AM. The results show that the MAPE decreases from 3.43% to 2.77% by adding an
attention layer to the traditional Bi-LSTM model.

We found that the LSTM-based hybrid model predominates in STLF. The LSTM-base
model performs very well over the first few hours of the predictions but is unsatisfactory
for the next few hours. How to obtain preliminary predictions with high accuracy using
LSTM-based model and improve the predictions over the entire time horizon is an open
issue. Based on the outcomes of the previous works, we presents a two-stage STLF method
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using the LSTM, AM, and MLP. An LSTM-based seq2seq forecasting module with the
AM is constructed to make 24-h predictions in the first stage, which can process a multi-
sequence of input. When training the seq2seq module, the LSTM can only learn from the
known information before the target day. However, the knowledge of the target day also
plays an important role in the predictions. Therefore, in the second stage, the preliminary
results obtained in the first stage are fed into the MLP network to make point to point
(p2p) predictions along with the information about temperature and holiday of the target
day and the missing features that the seq2seq module cannot capture. We evaluate the
performance of the seq2seq module under different lengths of the input window, namely
timestep. For example, when using the previous seven days’ data to predict the next 24 h
load, the timestep is 168 h. We collected the power cunsumption and weather records of
Kanto region from 2016 to 2019 to train the proposed model. The contributions of this
study are as follows:

* A two-stage method for STLF that consists of an LSTM-based seq2seq module and
an MLP-based p2p module, which outperforms other popular models, is proposed.
The seq2seq module is capable to handle a multi-sequence of input, so that the
model can capture more features. In the second stage, given proper input features,
the forecasting errors of the predictions obtained by the seq2seq module are reduced;

e The impact of the timestep for the seq2seq module is investigated. The experimental
result shows that a timestep of 24 h is the best choice in this case. The hyperparameters
tunning results are presented for reference;

e  This study reveals that feeding multi-sequence of input to the LSTM makes it adapt
to variations of seasons, holidays, and temperature. Therefore, the model does not
need to be frequently updated. Although the MLP module inherits the advantage of
the seq2seq module and improves the residual distribution by learning the variation
tendency of load affected by holidays, seasons, and temperature;

¢ Research directions regarding the improvement and generalization in time series
forecasting problems, using the MLP as a residual modifier, are highlighted.

The rest of this paper is organized as follows. Section 2 introduces the methodologies
employed in this paper. In Section 3, we describe the proposed model and evaluation
indices. Section 4 presents the dataset, data preprocessing, and experimental results.
In Section 5, we discuss the results and point out future research directions.

2. Applied Methodologies

To better understand the framework of the proposed STLF model, this section intro-
duces the relevant methods, including RNN, LSTM, AM, and MLP.

2.1. Recurrent Neural Network

The RNN is a generalization of feedforward neural network that has an internal
state (i.e., memory), making it applicable to process sequences of inputs, such as speech
recognition [31], natural language processing [32], and time series prediction [18,19]. When
processing a sequence of input, the RNN performs the same function for each input of
data. After producing the output of current input of data, it is duplicated and sent back
into the RNN as a component of the next input. Figure 1 shows the structure of a simple
RNN. The mapping from the input X; to output y; can be described using following
equations [31]:

he = f(Wyp, - Xe + Wiy - hy—1) D

yr = g(Wiy - ) 2

where }; is the hidden state at time f; W,;, Wy, and W), are shared weight matrix at
current input state, previous hidden state, and output state, respectively; f(.) and g(.) are
the activation functions.
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Figure 1. The structure of a simple recurrent neural network (RNN).

Initially, the RNN takes X from the sequence of input and generates hidden state 5
and output yp. In the next step, iy and X; are the input. The RNN repeats this process
till the end of the sequence. In this way, the RNN keeps remembering the previous
information. Thus, it is good at processing the sequence whose contexts are intrinsically
related. However, the RNN is trained using backpropagation algorithm, and, therefore,
gradient vanishing problem may occur when the sequence became very long.

2.2. Long Short-Term Memory

The LSTM network is a variant of RNN, which has several gates to control the in-
put, memory (i.e., cell state), and output, making it remembers past information more
efficiently [26]. So that the gradient vanishing problem is resolved. The structure of an
LSTM network is shown in Figure 2.

C1—s I > > C;
Al
Lolila] i

he1— foI;get ir-!put > he
gate gate
Xy

Figure 2. The structure of long short-term memory (LSTM).

When the LSTM processing a sequence, the first step is to decide what information
in the memory will be thrown. The decision is made by the forget gate via the Sigmoid
function, whose output is a value between 0 and 1. The larger the output value is, the more
past information is kept in the memory. The calculation of the forget gate can be expressed
as [27]:

fr =Wy - [he—1, Xi] + by) ®)

where Wy and by are the weight matrix and bias of the forget layer, ;1 is the output (i.e.,
hidden state) at time t — 1, X; is the input of current state.
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The next step is to determine what new information will be stored in the memory by
the input gate. The tanh layer creates a candidate of the input. Meanwhile, the input gate
will generate a value i; between 0 and 1 through the Sigmoid layer. The candidate, C;, will
be scaled by i; and added to the memory to update the cell state C;. The calculations of G,
i;, and C; are as follows [27]:

Ct = tunh(Wc . [ht_1,Xt] + bc) (4)
iy = O'(W,' . [ht—llxt] + bi) (5)
Cr=fixCq+irxC (6)

where W and b¢ are the weight matrix and bias of the tanh layer, W; and b; are the weight
and bias of the Sigmoid layer of the input gate, respectively.

Finally, the LSTM gives the output controlled by the output gate. We put the current
cell state C; through a tanh layer and multiply it by the scalar generated by the output gate.
The scalar and output of the LSTM can be computed by [27]

0r = 0(Wo - [he—1, Xt] + b,) )

hy = o4 * tanhC; (8)
where W, and b, are the weight and bias of the Sigmoid layer of the output gate, respectively.

2.3. Attention Mechanism

The AM in DL is based on the concept of directing the focus, making the networks
pay greater attention to certain factors when processing the input of data. In this study,
we employed a self-attention layer to enhance the performance of the seq2seq model [33].
It is used to manage and quantify the interdependence within the elements of the input
sequence. Therefore, when generating the output over any timestep, this layer has viewed
the whole input sequence and captured the relationships between any two timeslots.

An self-attention mechanism can be described as mapping a query and a set of key-value
pairs to an output. The self-attention layer operates an input sequence, a = (ay,4ay, . ..,a,)
where a; € R4 and generates a new sequence b = (by, by, ..., b,) where b; € R%. The query,
keys, and values are computed by [33]

g =W7-g )
K =Wk g (10)
o' =W?.q; (11)

where W7, WK, W? € R%*4 are the training parameters.
The output b; is computed as weighted sum of a linear transformed input elements [33]:

bi = Z Dél‘j(Xij) (12)
j=1

The a;; represents the weight coefficient between elements x; and x;, which is com-
puted using a softmax function [33]:

exp E,‘j

DCZ']' = =
Yi_1exp eix

(13)

The attention score e;; can be calculated by [33]

. IWKT
o — KWW (14)

¥ Vay
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2.4. Multilayer Perceptron

The MLP is a class of feedforward ANNSs, consisting of a series of interconnected
neurons (i.e., nodes). The structure of a simple MLP network [34] with one hidden layer is
shown in Figure 3. The network consists of an input layer with d units, one hidden layer
with m units, and one output layer with one node. Since MLP networks are fully connected,
each node in one layer connects with a certain weight to every node in the following layer.
The outcomes of the MLP can be described by Equation (15) [34].

m d
y:Z)\]‘P<Zw1]xl> (15)
j=1 i=1

where w;; denotes the weight from ith neuron of input layer to jth neuron of hidden
layer, A; denotes the weight from jth neuron of hidden layer to output layer, and ¥ is the
activation function. One commonly used activation function is the rectified linear unit
(ReLU) function, which can be written as:

Y(x) = max(0,x) (16)

Input layer Hidden layer Output layer
Figure 3. A multilayer perceptron (MLP) network with one hidden layer.

The MLP can approximate highly non-linear functions between the input and output
without any complex mathematical formula. It has been approved that the performance of
MLP in forecasting applications outperforms regression-based methods [35]. Depending
on different cases, the MLP may have more than one hidden layer and multiple units in
the output layer.

3. The Proposed Model

This section presents the framework of the two-stage forecasting model. A seq2seq
forecasting module is used to forecast the next 24 h load demand in the first stage. In the
second stage, the MLP module makes p2p predictions based on the outcomes of the seq2seq
module, which functioned as a residual modifier. Each element of the output sequence
obtained in the first stage will be fed into the MLP along with holiday and temperature
information, as well as lagged load demand, giving the final predictions. To evaluate the
forecasting accuracy, several criteria are introduced.

3.1. The Framework of the Proposed Model

The framework of the two-stage forecasting model is shown in Figure 4. The pro-
posed model consists of an LSTM-based module with the AM for multi-step forecasting
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and an MLP-based module for residual modification. The inputs of the seq2seq mod-
ule are over the past n hours where 7 is the length of the input window, including
MoY; (month of year, 1 to 12 represent January to December), DoW; (day of week, 1
to 7 represent Monday to Sunday), HoD; (hour of day, 0 to 23 represent 0:00~1:00 to
23:00~24:00), L (load), and T; (temperature). At time ¢, the seq2seq module processes
the input, X = (X;—y+1, X¢—n2, - .., X)T, where X; = (MoY;, DoW;, HoD;, L;, T;) and
outputs the predictions of the next 24 h load demand via the fully connected (FC) layer,

y = (yﬁﬂ,y@rz, e ,y§+24).

Ay
Tokyo Electri \‘—r/ i
0o Bectrie Historical power Constru;t input
Power Company  -— consumption record matrices.
(TEPCO) (hourly) Normalization.
~
T
Japan e
Meteorological - = temperature record | | l
Agency (JMA
geney ( ) (hourly) Construct input vector
(predicted load,
Calendar (month of year, day of week, lagged load, predicted
hour of day, holiday) temperature, lagged
temperature, holiday).
Normalization.

Figure 4. The framework of the two-stage short-term load forecasting (STLF) model.

We selected ten features as the input of the MLP network, including DoW;, HoD;, H;
(holiday, 1 represents holiday, 0 represents workday), H2W; (holiday to workday, 1 repre-
sents that the previous day is a holiday and the target day is a workday, otherwise H2W;
is 0), Ls—_168 (168-h lagged load), M3DL; (mean load of the same hour of previous three
days), y; (predicted load in the first stage), T;_16g (168-h lagged temperature), T;_p4 (24-h
lagged temperature), T; (predicted temperature by a trained ARIMA model [9]). The input
vector, X' = (DoW;, HoDy, Hy, H2W4, Ly_163, M3DLy, y;, Tr—168, Tt—24, Tt), is fed into the
MLP module to modify the residue of the predicted load y}, giving the final prediction.

3.2. Evaluation Indices

Several criteria are used as the evaluation indices to justify the performance of load
forecasting models, also called key performance indicator (KPI). In this paper, we choose
the mean absolute percentage error (MAPE) and root mean squared error (RMSE) as the
indicators. The calculations of these two indices [25] are as follows:

K 1p
MAPE:%Z'yZ Uil s 100% (17)

(18)

where k is the size of the samples, §J; and y; represent the predicted value and observed
value, respectively. The MAPE shows the mean of the dispersion between predictions
and ground truth. On the other hand, the RMSE describes the standard deviation of the
differences between the predicted values and observed values. The smaller values of the
above KPIs, the better performance of the model is.
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4. Experiments

The experiments are carried out under the environment of Python 3.6 with the Keras
(2.2.4) [36] of Tensorflow 2.1.0, using a computer with following specification: window 10,
1.80 GHz 64-Bit Intel Core i7-8565U processor.

The proposed model is trained and examined using the load record and temperature
record of Tokyo. In this section, experiments regarding the selection of timestep are pre-
sented. The performance of the proposed model is compared with the conventional models.

4.1. Dataset Description

The dataset used in the paper consists of load records, temperature records, and cal-
endar. The load records of Tokyo are collected from the website of Tokyo Electric Power
Company (TEPCO), and the temperature records are obtained from the website of Japan
Meteorological Agency (JMA). The service areas of TEPCO includes Tokyo and other adja-
cent cities. We use the mean temperature of three major cities (Tokyo, Kanagawa, Gunma)
for training. The interval of the load records and temperature records is one hour. The in-
formation about holiday is extracted from the calendar of Japan. The period of the dataset
is from 1 April 2016 to 31 December 2019. The dataset, which contains 32,880 samples, is
split into a training set (80%) and a validation set (20%). We test the losses of the seq2seq
model under different splitting ratios. The results are listed in Table 2. We choose the
splitting ratio with lower validation loss. Figure 5 shows the hourly load profile.

Table 2. Losses of the training set and validation set under different splitting ratios. The setting of
the seq2seq model is presented in Section 4.

Splitting Ratio 9:1 8:2 7:3 6:4
Training loss 0.1496 0.1549 0.1562 0.1453
Validation loss 0.1900 0.1541 0.1813 0.1835

Hourly load (GW)

15
2016.4.1

2016.7.1 ~ 2016.10.1  2017.1.1 ~ 2017.4.1 ~ 2017.7.1  2017.10.1 ~ 2018.1.1 ~ 2018.4.1 ~ 2018.7.1 ~ 2018.10.1 ~ 2019.1.1 ~ 2019.4.1  2019.7.1  2019.10.1

Figure 5. The hourly load profile.

4.2. Data Preprocessing
4.2.1. Data Cleaning

Both the load dataset and temperature dataset have no outlier, which is examined by
Tukey’s test (i.e., box-plot). In the temperature dataset, there are 30 discrete missing points
in total. The missing values are filled using the value of the previous hour, considering the
inertia of temperature.

4.2.2. Temperature Adjustment

In the MLR and MLP model, the temperature is adjusted by Equation (19) considering
the load is non-linear to the temperature.
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Adjusted; = |T; — Tyysel (19)

where T; is the temperature at time 7, Ty, is the baseline which is set to 18 °C. The load
demand increases for cooling while the temperature is getting higher comparing to the
baseline. Likewise, the load demand increases for heating along with the decrease in the
temperature. The Person correlation between load and temperature increases from 0.09 to
0.56 after the adjustment.

4.2.3. Peature Scaling

Feature scaling is an essential step for training neural networks. In this paper, stan-
dardization is applied, which transforms the data to have zero mean and a variance of one
using the following equation:

X—p
o

X' = (20)

where p and ¢ are the mean value and standard deviation of feature X, respectively.

4.3. Experimental Results
4.3.1. Experimental Setting

In the seq2seq module, we used an LSTM layer with 100 units. The hidden fully
connected layer (FC1) has 64 nodes with an activation function of the ReLU. The loss is
defined as the MAE. The epochs and batch size are 50 and 32, respectively. To select a
proper length of input window, we performed a series of experiments by setting the length
of input window n = {24, 48,72,96,120,144,168}.

In the p2p module, the number of nodes of the input layer and output layer are ten
and one, respectively. The numbers of hidden layers and nodes of each hidden layer are
two and 100, respectively. The activation function of hidden layers is the ReLU. The loss is
defined as the MAE. The number of epochs is 100.

The arguments employed in the seq2seq module and p2p module are determined
through a series of hyperparameter tuning tests. We evaluate the validation losses of
the models under different hyperparameters. Tables 3 and 4 show the results of the
hyperparameter tuning for the seq2seq module. The results for the p2p module are listed
in Tables 5 and 6. We choose the settings whose validation loss is the lowest.

Table 3. Validation losses and training time (s) of the seq2seq module with different hyperparameters.

Number of Units of the LSTM Layer

Number of Nodes in FC1 Layer

50 100 200
24 0.1580, 40.4 0.1573,57.3 0.1583, 90.7
48 0.1575, 38.9 0.1549, 56.8 0.1566, 91.0
64 0.1532, 38.9 0.1496 56.1 0.1531, 90.4
72 0.1662, 40.9 0.1565, 58.1 0.1570, 89.5
96 0.1641, 39.4 0.1584, 57.8 0.1560, 99.2
120 0.1639, 39.1 0.1595, 57.2 0.1613,97.7

Table 4. Validation losses and training time (s) of the seq2seq module under different epochs while

the number of nodes of FC1 is 64 and number of units of LSTM is 100.

Number of Epochs 30 50 70 100
Validation loss 0.1760 0.1496 0.1510 0.1575
Training time 33.7 56.1 754 107.6
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Table 5. Validation losses and training time (s) of the p2p module with different hyperparameters.

Number of Nodes of Each Hidden Layer

Number of Hidden Layers
10 15 20 25 30
1 0.1068, 143.7 0.1049, 143.3 0.1083, 142.9 0.1083, 145.3 0.1058, 146.0
2 0.1066, 150.9 0.1033, 148.4 0.1061, 146.4 0.1090, 148.9 0.1068, 152.4
3 0.1049, 155.5 0.1053, 155.2 0.1039, 152.3 0.1055, 157.8 0.1064, 158.2

Table 6. Validation losses and training time (s) of the p2p module under different epochs while the
number of hidden layers is two and number of nodes of each hidden layer is 15.

Number of Epochs 30 50 100 150 200
Validation loss 0.1088 0.1039 0.1033 0.1080 0.1062
Training time 454 774 148.4 220.7 296.4

4.3.2. Selection of TimeStep

We experimented with the seq2seq model by changing the timestep from 24 to 168.
For instance, when n = 168, it means that we use the previous seven days’ data to predict
the load of the next day. The results are listed in Table 7.

Table 7. Evaluation indices of the seq2seq module under different lengths of input window.

Timestep n 24 48 72 96 120 144 168
MAPE (%) 2.82 2.88 291 2.93 3.01 2.96 3.02
RMSE 1.53 1.55 1.54 1.55 1.55 1.54 1.55

According to the results, we set the timestep as 24 h to construct the seq2seq module.
From the previous literature, we knew that the future load has strong correlations with
the load over the same hour of the last three days and seven days. However, the seq2seq
module with a timestep of 24 h resulted in missing the information mentioned earlier.
Therefore, in the second stage, we consider involving the missing data in the MLP module.

4.3.3. Results and Comparison

In order to demonstrate the superiority of the proposed STLF model, the traditional
MLR model, MLP model, CNN model, standard LSTM model with one sequence of
input, standard LSTM model without AM, and LSTM model with AM are selected for
comparison in terms of the MAPE and RMSE. Any LSTM model other than the LSTM(1seq),
as hereinafter defined, has a default multi-sequence of input. Both the MLR model and MLP
model select ten features, which is similar to the MLP module introduced in Section 3.1.
The difference is that the y} (predicted load) is replaced by L;_»4 (24-h lagged load). In the
CNN model, the kernel size of the Conv1D layer and the pool size of the MaxPooling1D
are both 3. The settings of LSTM-based and MLP-based models are exactly the same as the
settings presented in Section 4.3.1.

As shown in Table 8, the evaluation indices of the proposed model are the small-
est among the six models. The results reveal that ANN-based models outperform the
regression-based model. The MLP model gives a MAPE of 2.65% which lower than other
single ANN networks. The results also show that the AM helps increase the forecast-
ing accuracy of the LSTM-based model. By modifying the seq2seq module’s residual,
the proposed model gives a MAPE and RMSE of 2% and 1, respectively. Compared to the
LSTM-AM model and MLP model, the performance of the proposed model improves by
29.1% and 24.5% in terms of the MAPE, respectively.
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Table 8. Evaluation indices of the validation set (4 April 2019~31 December 2019) under differ-
ent models.

MAPE (%) RMSE
Model - -

Workday  Holiday Total = Workday Holiday  Total

MLR 3.77 4.32 3.95 1.69 1.61 1.66

MLP 2.54 2.84 2.65 121 1.17 1.19
CNN 2.85 3.99 3.24 1.65 1.56 1.63
LSTM(1seq) 4.59 4.89 4.69 2.38 2.07 2.28
LSTM 2.78 3.09 2.88 1.54 1.51 1.53
LSTM-AM 2.76 2.97 2.82 1.56 1.48 1.54
LSTM-AM-MLP 1.96 2.06 2.00 1.03 0.94 1.00

Figure 6 shows the forecasting results of six models on a specific holiday and a
workday. As we can see, the results given by the LSTM-AM model perform very well
during the morning time. That is because of the user’s behavior of inertial and less
uncertainty. On the other hand, LSTM-based models are proficient in the analysis of time
series. However, the forecasting errors become larger after 8:00 a.m. The predictions after
8:00 a.m. on the same day are either all underestimated or all overestimated. Fortunately,
the trend is in line with the ground truth. Therefore, it is possible to calibrate the forecasting
errors (i.e., residuals) following certain rules.

e — Ground truth —+— CNN LSTM-AM —>— LSTM-AM-MLP
% Y ‘ ‘ MLR LSTM —%— MLP — ©& —LSTM(Iseq)

0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Ground truth —+——CNN LSTM-AM —— LSTM-AM-MLP
MLR LSTM —#— MLP — & — LSTM(Iseq)

0o 11 12 13 14 15 16 17 18 19 20 21 22 23
Time

Figure 6. Forecasting results of different models on a specific holiday (a) and a workday (b). The value
at time 0 represents the mean load over 0:00~1:00 a.m.

Compared to the LSTM-AM model, predictions of the proposed model change little
before 8:00 am and are pulled towards the ground truth after 8:00 am. Both on the holiday
and workday, the proposed model is superior to other models. We guess the MLP module
helps improve the prediction accuracy because in the second stage of the proposed model
it inherits the precise predictions of the seq2seq module in the morning time and modifies
the residuals. To verify our hypothesis, we analyze the residuals of the LSTM-AM model
and LSTM-AM-MLP model. The definition of the residual can be expressed by

Ry=1Li—L; (21)
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where [; is the predicted value and L; is the observed value. Thus, a positive residual
represents overestimation, and a negative residual represents an underestimate.

As we can see in Figure 7, the residuals of the LSTM-AM model in the morning time
are relatively low and stable. The conclusion is consistent with the forecasting results
on the specific holiday and workday. In the following hours of day, the residuals are
gradually getting divergent. For the LSTM-AM-MLP model, the residual’s distributions in
the morning time are very close to those of the LSTM-AM model. In the following hours of
day, the heights of boxes are significantly shorter. In other words, the predictions during
those hours are convergent to the ground truth. In order to show overall distribution of the
residuals, we plot the histograms for both LSTM-AM model and LSTM-AM-MLP model,
shown in Figure 8. The proposed model gives 78.9% of the predictions with a residual
within —1 and 1, which is 9.4% higher than that of the LSTM-AM model. The results explain
our assumption about the reason why the MLP module helps improve the performance.

(@)
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Figure 7. Residual distributions of the LSTM—AM model (a) and LSTM—AM—-MLP model (b) on each hour of days
(1 represents the first hour of days). The red bar inside the blue box denotes the median of the collection. The black bars
above and below the box are maximum and minimum, the upper edge and bottom edge of the box are the third quartile

and first quartile, respectively. The red crosses are outliers.
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Figure 8. Overall residual distributions of the LSTM —AM model (a) and LSTM—AM—MLP model (b).
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5. Discussion

To determine the length of the input window, a series of experiments are carried out.
Usually, when increasing the input of the neural network, the model is expected to have
a better performance. However, in this case, the error is growing along with the increase
in timestep. The result provides a reference for choosing an appropriate timestep, but it
cannot explain the abnormal fact. It remains an open issue for future works.

This study compared six independent models for STLEF, including the MLR, MLP,
CNN, LSTM(1seq) without AM, LSTM without AM, and LSTM with AM. The MLR is
a simple regression model. It is easy to understand the mapping from the input to the
output. However, the MLR cannot deal with non-linear tasks so that the performance is
far from the MLP in spite of given the same inputs. The MLP is outstanding among the
six models because of the proper feature selection. However, the performance over the
first few hours of the target day is not as good as the LSTM model both on the holiday and
workday. The results also show that the LSTM(1seq) model performs poorly, while the
LSTM model is greatly improved. In other words, feeding information about month of year,
day of week, hour of day, and temperature to the LSTM helps reduce the forecasting error.
The CNN model performs much better on workdays than on holidays. On the other hand,
the LSTM model has a more balanced performance on both types of days. The MAPE of
LSTM model is lower than that of CNN model. The LSTM model with AM is better than
the model without AM. To sum up, the proposed LSTM-AM model with a multi-sequence
of input outperforms other single models except for the MLP model, offering preferable
preliminary predictions.

We notice that the LSTM-AM model gives stable and precise predictions during the
morning time. The distribution of residuals is in accord with specific rules. Therefore, we
consider the use of the MLP to improve the preliminary predictions. The MLP module
inherits the advantage of the seq2seq module. On the other hand, the MLP is focusing
on residual modification during peaks. The selected features are day type change (from a
holiday to a workday), 168-h lagged load, mean load of the same hour of the previous three
days, preliminary prediction, 168-h lagged temperature, 24-h lagged temperature, predicted
temperature of the target day, etc. The MLP learns the characteristic of the residual pattern
by decoupling the impacts of the holiday, day type change, and temperature change on
the electricity consumption. The results demonstrate that the MLP module improves the
residuals of the predictions over peaks from 9:00 to 22:00.

Compared to the hybrid LSTM-CNN model presented in [26], the proposed model
can handle a multi-sequence of input so that the information about temperature, holi-
days, hour of day, and month can be fed into the LSTM. Therefore, the proposed model
can be adaptive to the variation of temperature, month, date, and time. That is to say,
the model does not need to be updated frequently. We observed the daily MAPE for the
validation dataset from April to December of the year 2019. There is no significant change
over time. We recommend the frequency of updating the network could be six months.
However, the LSTM-CNN model can only learn the temporal features from the load of
the previous 21 days. It requires frequent updates to adapt to unseen conditions. More
importantly, the LSTM-CNN model is unexplainable. In contrast, the proposed model
with two independent neural networks is partially interpretable. We know the LSTM-AM
learns from the previous load and captures the impacts of season and temperature on
power consumption. That is why the LSTM with a multi-sequence of input performs much
better than the one with a one-sequence of input. The MLP module masters the variation
tendency of load affected by holidays, seasons, and temperature, which has been proved
by feeding different input features. Thus, the MLP module improves the residuals of the
LSTM-AM’s predictions.

The results show that the MAPE of the proposed model decreases from 2.65% to 2% in
comparison with the MLP model, which can reduce the cost of generation by 0.065~0.195%,
according to the conclusion stated in [1]. It is reported that the average cost of generation
in 2011 in Japan was JPY 11.6 per kWh [37]. The total power generated by TECPO in the
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year 2011 was 249.2 billion kWh [38]. The cost savings reach JPY 1.88~5.64 billion by the
improvement of the proposed approach. The approach can be implemented on a generic
computer with simple maintenance. The electric power companies will benefit a lot using
the presented method at a meager cost.

The paper provides an approach for making multi-step load forecasts based on the
LSTM without frequent updates and a method to improve the preliminary predictions. We
found that the information of the target day is essential for load forecasting. For the LSTM,
we cannot construct the input matrix on the target day with the same shape as historical
data because of the unmatched number of features. If we try to feed the information of
the target day to the LSTM, we need to extend the number of features of the input matrix
but not increase the length of the sequence. However, the LSTM is better at extracting the
correlations between different time steps rather than learning the intrinsic relationships of
the features within the same time step. It might be better to employ CNN to capture the
features to obtain more precise preliminary predictions in the first stage. We will verify
this idea in future works.

In addition, it is possible to enrich the features fed into the MLP model in the second
stage. Nanae K. et al. [39] identified the dominant factors affecting hourly electricity
demand, such as indices of tertiary industry activity, producer index, and the number of
internet searches (power-related words). The factors mentioned above may be helpful for
residual modification. In the second stage, the temperature of the target day is predicted
by a simple ARIMA model. Provided the records of temperature forecasts with a one-hour
resolution from the weather forecast agency are available, which might be more reliable,
the load forecasting errors could be lower.

Previously, researchers often use deep learning to improve the prediction accuracy of
their model by increasing the number of layers within the neural network, which makes the
model complex and unexplainable. This paper offers a new method to deal with time series
forecasting applications. The proposed two-stage model is understandable, easy to train,
and maintain. This method could be useful in solar irradiation forecasting, combining
LSTM and CNN. Similarly, we can use the MLP to modify the residuals of the predictions
obtained by the hybrid LSTM-CNN model with a multi-sequence of input. One candidate
of the input features is the mean solar irradiation at the same hour of the similar days.
In addition, the proposed approach can be easily applied in various types of load, such
as regional, residential, and industrial. The indispensable data includes historical load,
temperature, and information about holidays. The method can also be adaptive to datasets
with different resolution.
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Abbreviations

The following abbreviations are used in this manuscript:

AM Attention mechanism

ANN Artificial neural networks

ARIMA  Autoregressive integrated moving average
CI Computational intelligence

CNN Convolutional neural network

DL Deep learning

DNN Deep neural network

FC Fully connected

FRNN Diagonal recurrent neural network
GES General exponential smoothing
JMA Japan Meteorological Agency

KPI Key Performance Indicator

LSTM Long short-term memory

LTLF Long-term load forecasting
MAPE  Mean absolute percentage error
MLP Multilayer perceptron

MLR Multiple linear regression
MTLF Medium-term load forecasting
p2p Point to point

ReLU Rectified Linear Unit

RES Renewable energy sources
RMSE Root mean square error

RNN Recurrent neural network
STLF Short-term load forecasting

seq2seq  Sequence to sequence
TEPCO  Tokyo Electric Power Company
VSTLF  Very short-term load forecasting
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