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method for different values of N
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Application of optimizing state number Markov chain Monte Carlo
algorithm in wind power generation

XU Shenzhi', Al Xiaomeng',ZOU Jiaxin® ,ZHANG Shujie’,LI Pai’ ,HUANG Yuehui’, WEN Jinyu'
(1. Hubei Electric Power Security and High Efficiency Key Laboratory, State Key Laboratory of Advanced Electromagnetic Engineering
and Technology, School of Electrical and Electronic Engineering, Huazhong University of Science and Technology,
Wuhan 430074, China ;2. Key Laboratory of Photovoltaic Power Generation and Grid Integration,
State Grid Qinghai Electric Power Research Institure, Xining 810008, China;
3. State Key Laboratory of Operation and Control of Renewable Energy & Storage Systems, China Electric
Power Research Institute, Beijing 100192, China)
Abstract: The state number selection of traditional MCMC ( Markov Chain Monte Carlo) method often depends on
personal experience, it is difficult to simulate the probability distribution and autocorrelation characteristics of
original wind power series at the same time when the method is applied in wind power series modelling, for which , an
OSN-MC ( Optimizing State Number Markov Chain Monte Carlo) algorithm is proposed. Firstly,the state number se-
lection range of MCMC method is given. Secondly,the optimal state number is determined based on the principle of
minimizing the square sum of autocorrelation function error of generated series and original series. Then the cumula-
tive distribution function in the corresponding power range of each state is adopted to generate random wind power,
which improves the simulation accuracy of generated wind power series to the probability distribution of original se-
ries. The OSN-MC and MCMC methods are applied to generate wind power series for 12 wind farms in China,the
United States and Europe,and the comparison with the original measured series shows that the simulation effect of
wind power series generated by OSN-MC algorithm on the distribution and autocorrelation characteristics of original
series is better than that of MCMC algorithm.
Key words : wind power; Markov chain;Monte Carlo method ; optimizing state number ;series generation
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Interval prediction method of wind power based on improved chaotic time series
LI Jinghua , HUANG Yujin, HUANG Qian
(Guangxi Key Laboratory of Power System Optimization and Energy-saving Technology,
Guangxi University , Nanning 530004, China)
Abstract; Wind power interval prediction is to predict the upper and lower limits of wind power at a given confidence
level ,which can reflect the variation ranges of wind power and provide effective auxiliary information for scheduling.
An interval prediction method of wind power based on improved chaotic time series is proposed considering the chao-
tic characteristics of wind power. Due to the strong intermittency and fluctuation of wind power, the traditional
chaotic time series method is difficult to obtain good clustering effect and high prediction accuracy in wind power in-
terval prediction,which affects the prediction results. The ant colony clustering algorithm and support vector machine
are introduced to improve the traditional method by using the strong searching ability of ant colony clustering algo-
rithm and the strong predictive ability of support vector machine,and then better interval prediction results are ob-
tained. The improved method is applied to the wind power interval prediction of wind farms in Britain and Germany.
The interval prediction results of the improved method,the interval prediction method based on neural network and
the traditional method are compared and analyzed at different confidence levels,and the validity of the proposed im-
proved method is verified.
Key words:wind power;interval prediction ; chaotic time series;ant colony clustering algorithm ; support vector ma-
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Table Al Data description of measured wind power
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